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Natural Gas

February 5, 2010

Mr. Charles Terreni
Chief Clerk Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Mr. Terreni:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end November
30, 2009.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny. Furr@Piedmontng. corn

Enclosures

C: ORS

PO. Box 33068 ~ Charlotte, NC 28233 ~ www. piedmontng. corn
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February 5, 2010

Mr. Charles Terreni

Chief Clerk Administrator

Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Mr. Terreni:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end November
30, 2009.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr

Manager-Regulatory Reporting
704-731-4560

Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

RO. Box 33068 • Charlotte, NC 28233 * www.piedmontng.com
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Period

South Carolina
Re ort as of 11/30/2009 Close

Original Purchase
Cost/Proceeds

Realized Value
Net Value Realized

Gain or Loss
Closed Positions - Ma -2002/A ril-2003 Review
Closed Positions - Ma -2003/A ril-2004 Review
Closed Positions - Ma -2004/A ril-2005 Review
Closed Positions - Ma -2005/A ril-2006 Review

$949,450
$1,065,640

$851,680
$2,463,690

$2,424,270
$400,810
$795,290

$4,925,500

$1,474,820
($664,830)
($56,390)

$2,461,810
Closed Positions - Ma -2006/A ril-2007 Review
Closed Positions - Ma -2007/A ril-2008 Review
Closed Positions - Ma -2008/A ril-2009 Review
Closed Positions - Ma -2009/December-2009 Review
Total Closed Positions Review Periods
0 en Positions Total
Closed/0 en Postion TOTALS

$3,369,220
$2,908,420
$3,446,030

{$1,385,730)
$1,159,981

($6,147,835)
$2,472,240 ($10,862, 110)

$17,526,370 ($8,689,824)
$2,557,325 ($4,520,736)

$20,083,695 ($13,210,560)

($4,754,950)
($1,748,439)
($9,593,865)

{$13,334,350)
($26,216,194)
{$7,078,061)

($33,294,255)

South Carolina

Pedod

Report as of 11/3012009 Close

Original Purchase
Cost/pror-,_dt_

Closed Positions - May-2002/April-2003 Review
Closed Positions - May-2003/AprU-2004 Review
Closed Positions - May-2004/April-2005 Review
Closed Positions - May-2005/April-2006 Review
Closed Positions - May-2006/April-2007 Review
Closed Positions - May-2007/Aprii-2008 Review

Closed Positions - May-2008/April-2009 Review
Closed Positions - May-2009/December-2009 Review
Total Closed Positions Review Periods

Open Positions Total
Closed/Open Postion TOTALS

$949,450

Realized Value

$2,424,270

Net Value Realized

Gain or (Loss 1
$1,474,82(

$1,065,640 $400,810 ($664,830
$851,680 $795,290 ($56,390

$2,463,690 $4,925,500 $2,461,81(
($1,385,730$3,369,220 ($4,754,95G

$2,908,420 $1,159,981 ($1,748,439
$3,446,030 ($6,147,835 ($9,593,865

$2,472,240 ($10,862,110 ($13,334,350
$17,526,370 ($8,689,824 ($26,216,194

($4,520,736
($13,210,560)

$2,557,325
$20,083,695

($7,078,061
($33.294.2551



Orig)nal
CounterpartyPetted Tool

CallMa -06
Ma -06

NYMEX

NYMEX

NYMEX

11/2/2005
11/2/2005
12/6/2005

Call Sold
Cail

NYMEX

NYMEX

1/4/2006
2/1/2006

CallMa -06
Ma -06 Call

CallMa -06 NYMEX 3/1/2006
Ma -06
Ma -06
Jun-06

NYMEX

NVMEX

NYMEX

3/1/2006
4/25/2006
11/2/2005

FUTURES
Call

1 1/2/2005Call Sold NYMEXJun-06
12/6/2005
12/6/2005

1/9/2006

Call NYMEX

NYMEX

NYMEX

Jun-06
Jun-06
Jun-06

Call Sold
Cali

Jun-06 NYMEXCall 2/1/2006
CallJun-06

Jun-06
Jun-06

NYMEX

NYMEX

NYMEX

3/1/2006
31112006
5/1/2006Call

Jun-06 NYMEX 5/1/2006
FUTURESJun-06

Jul-06
Jul-06

NYMEX

NYMEX

NYMEX

5/25/2006
11/4/2005
1 1/4/2005

Call

Call Sold
Jul-06 Call NYMEX 12/7/2005

Call SoldJul-06
Jul-06

NYMEX

NYMEX

NYMEX

12/7/2005
1/9/2006
2/2/2006

Call
CallJul-06
CallJul-06 NYMEX 3/2/2006

Jul-06
Jul-06
Jul-06

Put NYMEX

NYMEX

NYMEX

3/212006
5/16/2006
5/16/2006

Call

Jul-06
Au -06
Au -06

FUTURES NYMEX

NYMEX

NYMEX

6/27/2006
11/3/200S
11/3/2005

Call
Call Sold

Au -06 Call NYMEX 12/6/2005
Call SoldAu -06

Au -06
NYMEX

NYMEX

12/6/2005
1/9/2006Call

1/9/2006NYMEXAu -06
Call SoldA -0 NYMEX 1/9/2006

Au -06
Au -06
Au -06

Call NYMEX

NYMEX

NYMEX

2/1/2006
2/1/2006
2/1/2006

Put
Call Sold
CallAu -06 NYMEX 3/1/2006

Au -06
Au -06
Au -06

Put NVMEX

NYMEX

NYMEX

3/1/2006
5/1 7/2006
5/1 7/2006

Call

Au -06 FUTURES NYMEX 7/2612006
Au -06
Se 06
Se 06

FUTURES NYMEX

NYMEX

NYMEX

7/26/2006
11/2/2005
11/2/2005

Call
Call Sold
Call-OffsetSe 06 NYMEX 12/6/2005

Se Cali Sold 12/6/2005
1/9/2006
1/9/2006

NYMEX

NYMEX

NYMEX

Se 06
Se 06

Call

Se 06 Call Sold NYMEX 1/9/2006
CallSe 06

Se 06
Se 06

NYMEX

NYMEX

NYMEX

2/2/2006
2/2/2006
2/2/2006Call Sold
3/1/2006Se 06 Call Sold NYMEX

Se 0 Call NYMEX

NYMEX

NYMEX

3/1/2006
3/1/2006

5/26/2006
Se 06
Se 06 Call

Se 06 NYMEX 5126/2006
Call SoldSe 06 NYMEX 5/26/2006
FUTURES
FUTURES

NYMEX

NYMEX

NYMEX

8/28/2006
8/28/2006
11/2/2005

Se 06
Se 06
Oct-06 Call

Oct-06 Call Sold NYMEX 11/2/200
Oct-06
Oct-06
Oct-06

Call NYMEX

NYMEX

NYMEX

12/2/2005
12/2/2005

1/6/2006
Call Sold
Call

Oct-06 NYMEX 1/6/2006
Call Sold NVMEX

NYMEX

NYMEX

Oct-06
Oct-06
Oct-06

1/6/2006
2/1/2006
2/1/2006

Call

Call SoldOct-06 NYMEX 2/1/2006
Oct-06 Call NYMEX

NYMEX

NYMEX

3/6/2006
3/6/2006
3/6/2006

Oct-06
Call Sold

Oct-06 Call NYMEX

NYMEX

6/29/2006
6/29/2006Oct-06

Oct-06 Call Sold
FUTURES

NYMEX

NYMEX

6/29/2006
9/26/2006Oct-06
9/26/2006FUTURES NYMEXOct-06

Oct-06 FUTURES 9/26/2006NYMEX

South Carolina May-2006/April-2007 Rev)ew
Report as of 11/30/2009 Close

MMBtus
Purchased Per

Month

Purchase Purchase
Price Costlploceeds

Strike/Fixed
Pttce

$10.2060,000
$17.00 $4,800

$34,200
60,000 $0.08
60,000 $0.57$12.75

$32,400
$33,300

$10.7060,000
$10.30

$0.54$7.15 $32,400
$0.14)$5.75 {$8,400)

$0$7.25$0.0060,000
$61,600$0.88$10.3570,000
{$5,600$17.00 ($0.0870,000
$47, 100

$12,000)
$41,300

$0.79$12.160,000
$17.0060,000 $0.20)
$10.35 $0.5970,000
$10.90 $3260,000

$0.64 $44,800
$14 000
$69,300

70,000 $7.35
$5.7570,000 ($0.20

330,000 $7.30 $0.21
$69,300)330,000 $6.15 $0.21)

$0.00 $5.98 $0
$10.4050,000 $0.92 $46,000

($5,000$18.00S0,000 ($0.10
50,000 $0.77$12.95 $38,500

$0.2050,000 $18.00 $10,000)
$35,400
$28,000

$10.9060,000 $0.59
$11.2050,000 $0.56
$7.85 $34,80060,000 $0.58

60,000
270,000
270,000

($0.14 ($8,400
$91,800

$91,800
$7.10 $0.34
$6.15 $0.34
$0.00 $0270,000

50,000
$6.11

$46,750
$5,000'

$10.75 $0.94
50, $18.40 $0.10

$12.75 $52,50060,000 $0.88
$18,000)
$45,100

$17.50 ($0.3060,000
$0.90$10.2050,000

($11,500)$7.00 $0.23)50,000
$5,500)$17.00 $0.11)50,000

$1.1560,000 $9.75 $69,000
$21,000
($9,000)

($0.3560,000 $7.00
($0.1560,000 $17.5

$8.00 $37,000$0.74
$16,250)
$182,000

$106,400'

$6.0050,000 $0.33)
280,000
280,000

$0.65$7.10
$0.38$6.05

50,000 $0.00 $6.89
$0.00 $6.8960,000

$58,800
$10,200)

$11.15 $0.9860,000
60,000 $18.50 $0.17)

$46,800$0.78-60,000 $14.00
60,000 $20.00 $0.21

$0.93$10.5050,000
($12,600'

$46,600
($9,000$6.50 ($0.1850,000
$9,500)$17.00 $0.19)

$8.85 $91,800
($30,000)
$12,000'

60,000 $1.53
$0.50)$7.0060,000
$0.20)60,000 $17.50

$14.0060,000 $8,400$0.14
$8.10 $52,740

$15,600
$196,620

$0.8860,000
$5.50 ($0.2660,000

290,000 $7.25 $0.68
($61,200)$5.20 $0.28)290,000

$0.12) {$34,800$11.50290,000
$0$6.47$0.0050,000
$0$6.47$0.0060,000

$100,800$1.12$11.0090,000
$17 $27,000)$0.30
$12.45 $1.18 $106,200

$31,500'

$76,960
$0.35$20.0090,000

$11.05 $0.9680,000
($0.20)$6.5080,000 $16,000)

80,000 $18.00 $0.20 $16,000
$104,400
($45,000)

$1.16$11.00
$7.00 $0.50)

$0.30$18 $27,000
80,000 $7.75 $1.01 $80,720

$31,200)
$11,200

$5.9080,000 ($0.39)
$14.5080,000 {$0.14)

$7.95 $0.56 $246,400
($202,400)$0.46)440,000 $5.95

$44,000$0.1 0)$12.45
$0$4.5380,000 $0.00

$4.53
$0$4.53$0.0080,000

Trade I
Expiration

Date
4/25/2006
4/25/2006
4/25/2006
4/25/2006
4/25/2006
4/25/2006
4/25/2006
4/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006
6/27/2006
6/27/2006
612TI2006
6/27/2006
6/27/2006
6/27/2006
6/27/2006
6127/2006
6/27/2006
6/27/2006
6/2712006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
T12612

7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006
9126/2006
9/26/2006
9/26/2006
9/26/2006

Expiration
Price

$0
$0.00
$0.00

$0

$0.00
$0.00

$0.00
$0.00
$0.00
$0.00

$0.00
$0.00

$0.00
$0.00
$0.00
$0.00

$0.00
$0.00

$0.00
$0
$0.00
$0.00
$0.00
$0.00

$0.00
$0.00

$0.00

$0.00
$0.00
$0.00
$0.00
$0.00

$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00

$0.00
$0.00
$0.00

$0.00
$0.00
$0.00
$0.00
$0
$0.00

$0.00
$0.00
$0.00

$0.00

$0.00
$0.00

$0.00
$0.00
$0.00
$0.00

$0.00
$0.00
$0.00
$0.00
$0.00

Realized
Value

$0
$0
$0

$0
$0

$6,240

$0
$0

$0

$0
$0
$0
$0

$57,750
$0
$0

$0
$0
$0
$0

$0
$0

$11,610
$0

$0
$0

$0
$0
$0
$0
$0
$0
$0

$0
$5,650)
$6,780)

$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0

$1,400)
$31,680)

$0
$0
$0
$0

$0
$0
$0
$0
$0
$0

$0
$0

($157,920)
$222, 660)
$109,920

Net Value
Realised Gain or

(Loss)
($54,000 $120.00

$120.00
($34,200) $120.00
$32,400) $120.
$33,300 $120.00
$32,400) $120.00

$8,400 $120.00
$6,240 $240.00

($61,600 $140
$5,600 $140.00

$47, 100 $120.00
$12,000 $120.00

$41,300) $140.00
($32.400 $120.00
($44,800 $140.00

$14,000 $140.00
$69,300
$69,300 $660.00

($57,750) $1,320.00
($46,000 $100.00

$5,000 $100.00
$38,500) $100.00
$10,000 $100.00

$35,400) $120.00
$28,.000) $100.00

($34,800 $120.00
$8,400 $120.00

$540.00$91,800
$91,800 $540.00

$11,61Q) $1,080.
$46,750) $100.00

$5,000 $100.00
($52,500 $120.00

$18,000 $120.00
$45, 100 $100.00
$11,500 $100.00

$5,500 $100.00
$120.00$69,000

$21,000 $120.00
$9,000 $120.00

$37,000 $100.00
$16,250 $100.00

$182.000 $560.00
$106,400 $560.00
($5,650 $200.00
($6,780' $240.00
$58,800 $120.00

$120.00$10,2
$46,800) $120.00
$12,600 $120.00

($46 600') $100 00
$9,000 $100.00
$9,500 $100.00

$91,800) $120.00
$30,000 $120.00
$12 $120.00

$8,400 $120.00
$52,740' $120.00
$15,600 $120.00

($196,620) $580.00
$81,200 $580.00
$34,800 $580.00

$200.00
$240.00

($1.400
$31,680

$100,800 $180.00
$27,000 $180.00

$106,200) $180.00
$31,500 $180.00

($76,960 $160.00
$16,000 $160.00
$16,000 $160.00

($104,400) $180.00
$45,000 $180.00
$27,000 $180.00

($80,720 $160.00
$31,200 $160.00
$11,200 $160.00

($246,400) $880.00
$202,400 $880.00

$44,000 $880.00
$157,920 $320.00
$222,660) $360.00

$320.00$109,920
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P-Offsel

(Sold)
URE.__.S.S

URE.__._S.S

(Sold)

Counterparty

NYMEX

NYMEX

NYMEX

NYMEX

Odglnal

Trade Date

NYMEX

NYMEX

NYMEX

NYMEX 412512006
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

MMBtus

Purchased Par

Month

NYMEX 330

NYMEX 330
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

11/4/2005

NYMEX

NYMEX

NYMEX 270

NYMEX 270

NYMEX 270
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

12/612005

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX 712612006
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

290

290

Strike/Fixed

Price

$10.20

$0.00

$6.00

$7.1(

$11.15

$8.1£

NYMEX

_ NYMEX

_ NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

_NYMEX

.NYMEX

1/6/2006

440

440

440

($

$

$

($0

$,

($0.

$6

$1

$1

$0

($o.:

$1.

($o.,"

($o. 1

$o.

Purchase
Tmdel

F.xplmUon

Date

412512006

412512006

412512006

Net Value

Realized Gain or

(L_)
($54



Period Tool Counterparty

Dct-06 FUTURES NYMEX
Nov-06 Call NYMEX

Nov-06 Put NYMEX
Nov-06 Call Sold NYMEX
Nov-06 Call NYMEX
Nov-06 Call Sold NYMEX
Nov-06 Call NYMEX

NYMEXNov-06 Put
Nov-06 Call Sold NYMEX
Nov-06 Call NYMEX
Nov-06 Put NYMEX
Nov-06 FUTURES NYMEX
Nov-06 FUTURES NYMEX

NYMEXDec-06 Call
Dec-06 Call Sold NYMEX
Dec-06 Call NYMEX
Dec-06 Put
Dec-06 Call
Dec-06 Put

NYMEX

NYMEX

NYMEX
Dec-06 Call Sold NYMEX

NYMEXDec-06 Call
Dec-06 Put NYMEX
Dec-06 Call Sold NYMEX
Dec-06 Call NYMEX
Dec-06 Put NYMEX
Dec-06 Call Sold NYMEX
Dec-06 Call NYMEX
Dec-06 Put NYMEX
Dec.06 FUTURES NYMEX
Jan-07 Call
Jan-07 Put

NYMEX
NYMEX

Jan-07 Call Sold NYMEX
Jan-07 Call
Jan-07 Put

NYMEX

NYMEX
Jan-07 Call Sold NYMEX
Jan-07 Call
Jan-07 Put

NYMEX

NYMEX
Jan-07 Call Sold NYMEX

Jan-07 Call NYMEX
Jan-07 Put NYMEX
Jan-07 Call Sold NYMEX
Jan-07 Call NYMEX
Jan-07 Put NYMEX
Jan-07 Call Sold NYMEX
Jan-07 Call NYMEX
Jan-07 Put NYMEX
Jan-07 FUTURES NYMEX
Jan-07 FUTURES NYMEX
Jan-07 FUTURES NYMEX
Jan-07 FUTURES NYMEX
Jan-07 FUTURES NYMEX
Feb-07 Call NYMEX
Feb-07 Put NYMEX
Feb-07 Call Sold NYMEX
Feb-07 Call NYMEX
Feb-07 Put NYMEX
Feb-07 Call Sold NYMEX
Feb-07 Call NYMEX

NYMEXFeb-07 Put
Feb-07 Call Sold NYMEX
Feb-07 Call NYMEX
Feb-07 Put NYMEX
Feb-07 Call Sold NYMEX
Feb-07 Call
Feb-07 Put

NYMEX

NYMEX
Feb-07 Call Sold NYMEX
Feb-07 Call
Feb-07 Put

NYMEX

NYMEX
Feb-07 Call Sold NYMEX
Feb-07 FUTURES NYMEX
Feb-07 FUTURES NYMEX
Mar-07 Call
Mar-07 Put

NYMEX

NYMEX
Mar-07 Call Sold NYMEX
Mar-07 Call
Mar-07 Put

NYMEX

NYMEX

Mar-07 Call Sold NYMEX

Mar-07 Call NYMEX
Mar-07 Put NYMEX

Mar-07 Call Sold NYMEX

Mar-07 Call NYMEX
Mar-07 Put NYMEX
Mar-07 Call Sold NYMEX
Mar-07 Call
Mar-07 Put

NYMEX

NYMEX

Original
Trade Date

9/26/2006
6/5/2006
6/5/2006
6/5/2006
7/5/2006
7/5/2006
7/6/2006
7/6/2006
7/6/2006
9/6/2006
9/6/2006

9/26/2006
9/26/2006

6/2/2006
6/2/2006
7/5/2006
7/5/2006
8/1/2006
8/1/2006
8/1/2006
9/6/2006
9/6/2006
9/6/2006

9I20I2006
9/20/2006
9/20/2006
1 0/3/2006
10/3/2006

11I27/2006
6/6/2006
6/6/2006
6/6/2006
7/5/2006
7/5/2006
7/5/2006
8/3/2006
8/3/2006
8/3/2006
9/7/2006
9/7/2006
9/7/2006

9/22/2006
9/22/2006
9/22/2006
10/3/2006
10/3/2006

12/26/2006
1 2/26/2006
12/26/2006
1 2/26/2006
12/26/2006

6/6/2006
6/6/2006
6/6/2006
7/5/2006
7/5/2006
7/5/2006
8/1/2006
8/1/2006
8/1/2006
9/6/2006
9/6/2006
9/6/2006

9/22/2006
9/22/2006
9/22/2006
10/2/2006
10I2I2
10/2/2006
1/26/2007
1/26/2007
6/5/2006
6/5/2006
6/5/2006
7/5/2006

7/5/2006
7/5/2006

8/1/2006
8/1/2006
8/1/2006
9/6/2006
9/6/2006
9/6/2006

9/21/2006
9/21/2006

MMBtus
Purchased Per

Month

80,000
80,000
80,000
70,000
70,000

150,000
150,000
310,000
310,000
150,000
150,000

100,000
100,000
100,000
100,000
100,000
100,000

100 000
100,000
400,000
400,000
400,000
190,000
190,000
190,000
110,000
110,000
110,000
110,000
110000
110,000
110,000
110
110,000
100,000
100,000
100,000
440,000
440,000
440,000
210 000
210,000
110,000
110000
100,000
440,
210,000

80,000
80,000
80,000
90,000
90,000
90,000
80,000
80,000
80,000
90,000
90,000
90,000

340,000
340,000
340,000
170,000
170,000
170,000

80,000
70,000
70,000
70,000

60,000
60,000
70,000
70,000
70,000
60,000
60,000
60,000

260,000
260,000

Strike/Fixed Purchase Purchase
Price Price Cost/Proceeds

$0.00 $4.53
$10.30 $0.89

$0
$71,200

($18,400)$6.00 $0.23)
$17.00 $0.17
$9.50 $0.66

$13,600
$46,200

$15.00 ($0.12 ($8,400
$129,000$0.86

$6.25 $0.36) $54,000)
($22,500)$14.00 $0.15)

$9.30 $0.45 $137,950
$6 $38,750$0.13

$0$5.84$0.00
$0.00 $7.15 $0

$90,700$0.91$12.35
($30,000)$18.00 $0.30)
$106,000$10.50 $1.06

$7.50 ($0.45 $45,000
$135,000
$30,000)

$11.50 $1.35
$7.50 ($0.30)

($30,000)$19.00 $0.30)
$0.80 $80,000$12.15

$15,000
$25,000
$324,000

$7.00 $0.15
$17.00 ($0.25

$0.81$8
$6.75 $0.40) $16Q,OQO)

$40,000)$12.50 $0.10)
$7.30 $0.76 $144,400

($57,000$0.30$6.25

$12.40 $1.21 $133,100
$12,430)$6.00 $0.11

$18.00 $0,49) ($53,900)
$154,000
$42,900

$11.00 $1.40
$7.50 $0.39)

$20.00 ($0.25 $27,500
$1.52$12.45 $167,200

$28,050)
$55,000)
$115,600

$7.50 $0.26
$19.50 $0.50
$12.00 $1.16
$7.00 $0,21 $21,000

$17.00 ($0 43 $43,000'
$388,520$0.88

$158,40Q
$88,000)

$6.50 $0.36
$13.00 $0.20)

$0.77 $161,700$8.45
$6.25 $0.30 ($63,000)

$0$0.00 $6.12
$0.00 $6.12 $0
$0.00 $6.12 $0
$0.00 $6.12 $0
$0.00 $6.12 $0

$112,560$12.30 $1.41
$16,000
$48,000)
$144,000

$6.00 $0 20
$18.00 ($0.60
$11 $1.

$0.48) $43,200)
$33,300)

$7.50
$20.00 $0.37)

$123,200$13.40 $1.54
$7.50 ($0.40

$23.00 ($0.40
$12 30 $1.47

$32,000
$32,000)
$132,300
$30,960)$7.00 $0.34)

$18.00 $0.61) ($54,900)
$380,800

$153,000
$8.55 $1.12
$6.50 ($0.45

$13.00 ($0.35) ($119,000
$1.15 $195,500

$64,600)
($51,000)

$8.15
$0.38)$6.25

$12.80 $0.30)
$0$0.00 $7.18

$7.18$0.00 $0
$12.05 $1.55
$6.00 $0.23

$108,500
$16,100

$18.00 $0.72) ($50,400)
$10.40 $1.85 $111,000

$36,000'

$30,000
$7.50 $0.60

$20.00 $0.50
$142,800$11.90 $2.04

$7.50 $0.65 $45,500)
$45,500)
$104,400

$20.00 $0.65)
$12.00 $1.74

($27,000$7.00 $0.45
$48,000
$343,980

$143,000)

$18.00 ($0.80
$8.10 $1.32

$0.55$6.25

Trade I
Explratlon

Date
9/26/2006

10/26/2006
10I26/2006
10/26/2006
10/26/2006
10/26/2006
10/26/2006
10/26/2006
10/26/2006
10/26/2006
10/26/2006
10/26/2006
10/26/2006
11/27/2006
11/27/2006
11I27/2006
1 1/27/2006
11/27/2006
1 1/27/2006
11/27/2006
11/27/2006
1 1/27/2006
11/27/2006
11/27/2006
11/27/2006
11/27/2006
1 1/27/2006

1 1/27/2006
11/27I2006
12/26/2006
1 2/26/2006
12/26/2006
1 2/26/2006
1 2/26/2006
12/26/2006
12/26/2006
12I26I2006
1 2/26/2006
12/26/2006
1 2/26/2006
12/26/2006
12/26/2006
12/26/2006
12/26/2006
12/26/2006
12/26/2006
12/26/2006
12/26/2006
12/26/2006
12/26/2006
12/26/2006

1/26/2007
1/26/2007
1/26/2007
1/26/2007
1/26/2007
1/26/2007
1/26/2007
1/26/2007
1/26/2007
1/26/2007
1/26/2007
1/26/2007
1/26/2007
1/26/2007
1/26/2007
1/26/2007
1/26/2007
1/26/2007
1/26/2007
1/26/2007
2/23/2007
2/23/2007
2/23/2007
2/23/2007

2/23/2007
2/23/2007

2/23/2007
2/23/2007

2/23/2007

2/23/2007
2/23/2007
2I23I2007
2/23/2007
2/23/2007

Expiration
Price

Realized
Value

$0.00 $626,560
$0$0.00

$0.00 $0
$0.00 $0

$0
$0.00 $0
$0.00 $0

$0$0.00
$0.00 $0
$0.00

$0$0.00
$196,200$0.00

$0$0.00
$0$0.00

$0.00 $0
$0.00 $0
$0.00 $0

$0$0.00
$0$0.00

$0.00 $0
$0$0.00
$0

$0.00 $0
$0$0.00

$0.00 $0
$0

$133,290$0.00
$0.00 $0
$0.00 $0
$0.00 $0
$0.00 $0

$0
$0.00 $0

$0
$0$0.00

$0.00
$0.00 $0
$0.00 $0

$0.00
$0$0.00
$0$0.00
$0$0.00

$0.00 ($152,323)
$0.00 $152,323)
$0.00 $88,475)
$0.00 $169,291
$0.00 $28.298
$0.00
$0.00 $0

$0$0.00
$0$0.00
$0$0.00
$0$0.00
$0

$0
$0.00 $0

$0$0.00
$0.00 $0

$0$0.00
$0$0.00

$0.00 $0
$0$0.00

$0.00
$0
$0$0.00

$0.00 ($28,690
$0.00 ($25,680)
$0.00 $0

$0$0.00
$0$0.00

$0.00 $0
$0$0.00

$0.00
$0$0.00

$0.00 $0

$0$0.00
$0.00 $0
$0.00 $0
$0.00 $0

Net Value
Realised Gain or

(Loss)
$626,560
$71,200)
$18,4
$13,600

($46.200)
$8,400

$129,000

$22,500
$137.950

$38,750
$0

$196,200
$90,700)
$30,000

$106,000
$45,000

$135,000)
$30,000
$30,000

$8Q, OOO)

$15,000
$25,000

$324,000
$160,000

$40,000
($144.400

$57,000
$133,2

$133,100)
$12,430
$53,900

($154,000)
$42,900
$27,500

$167,200)
$28,050
$55,000

$115,600}
$21,000
$43,000

$388,520'

$158,400
$88,000

$161,700)
$63,000

$152.323
$152,323)

$88,475
($169,291)

$28,298)
$112,560

$16,000
$48,000

($144,000
$43,200
$33,300

$123.200
$32,000
$32,000

($132,300
$30,960
$54,900

$380,800
$153,000
$119,000

$195,500
$64,600
$51,000

($28.890
($25.680
$108,500

$16,1
$50,400

($111,000)
$36,000
$30,000

$142,800
$45,500
$45,500

($104,400)
$27,000
$48,000

$343,980'

$143,000

Fees

$1,760.00
$160.00
$160
$160.00
$140.00
$140.00
$300.00

$300.00
$620.00
$620.00
$300.00
$300.00
$200.00
$200.00
$200.00
$200.00
$200.00
$200.00
$200.00
$200.00
$200.00
$200.00
$800.00
$800.00
$800.00
$380.00
$380.00
$589.00
$220.00
$220.00
$220.00
$220.00
$220.00
$220.00
$220.00
$220.00
$220.00
$200.00
$200.00
$200.00
$880.00
$880.00
$880.00
$420.00
$420.00
$341.00
$341.00
$310.00

$1,364.00
$651.00
$160.00
$160.00
$160.00
$180.00
$180.00
$180.00
$160.00
$160.00
$160.00
$180.00
$180.00
$180.00
$680.00
$680.00
$680.00
$340.00
$340.00
$340.00
$279.00
$248.00
$140.00
$140.00
$140.00
$120.00
$120.00
$120.00
$140.00
$140.00
$140.00
$120.00
$120.00
$120.00
$520.00
$520.00

Period Tool Counterparty

Oct-06 FUTURES NYMEX

Nov-06 Call NYMEX

Nov-06 Put NYMEX

Nov-06 Call ISold NYMEX
Nov-06 Call NYMEX

Nov-0( Call (Sold NYMEX
Nov-0E Call NYMEX

Nov-O, Put NYMEX

Nov-o( Call (Sold) NYMEX
Nov-0E Call NYMEX

Nov-01 Put NYMEX

Nov-OE FUTURES NYMEX

Nov-0E FUTURES NYMEX

Dec-06 Call NYMEX

Dec-06 Call ISold / NYMEX
Dec-06 Call NYMEX

Dec-06 Put NYMEX

Dec-06 Call NYMEX

Dec-06 Put NYMEX

Dec-06 Call/Sold/ NYMEX
Dec-0( Call NYMEX

Dec-06 Put NYMEX

Dec-06 Call (Sold NYMEX
Dec-06 Call NYMEX

Dec-0£ Put NYMEX

Dec-0E Call ISoldl NYMEX

Dec-0E Call NYMEX

Dec-0E Put NYMEX

Dec-0E FUTURES NYMEX

Jan-0? Call NYMEX

Jan-0? Put NYMEX

Jan-07 Call (Sold / NYMEX
Jan-07 Call NYMEX

Jan-07 Put NYMEX

Jan-07 Call/Sold/ NYMEX

Jan-07 Call NYMEX

Jan-07 Put NYMEX

Jan-07 Call ISold I NYMEX
Jan-07 Call NYMEX

Jan-07 Put NYMEX

Jan-07 Call (Sold NYMEX

Jan-07 Call NYMEX

Jan-07 Put NYMEX

Jan-0; Call (Sold) NYMEX
Jan-0; Call NYMEX

Jan-0; Put NYMEX

Jan-07 FUTURES NYMEX

Jan-07 FUTURES NYMEX

Jan-07 FUTURES NYMEX

Jan-0? FUTURES NYMEX

Jan-07 FUTURES NYMEX

Feb-07 Call NYMEX

Feb-07 Put NYMEX

Feb-07 Call/Sold I NYMEX
Feb-07 Call NYMEX

Feb-07 Put NYMEX

Feb-07 Call/Sold) NYMEX
Feb-07 Call NYMEX

Feb-07 Put NYMEX

Feb-07 Call (Sold NYMEX
Feb-07 Call NYMEX

Feb-07 Put NYMEX

Feb-0; Call (Sold)NYMEX
Feb-03 Call NYMEX

Feb-0; Put NYMEX

Feb-07 Call ISold) NYMEX
Feb-07 Call NYMEX

Feb-O? Put NYMEX

Feb-07 Call (Sold) NYMEX
Feb-07 FUTURES NYMEX

Feb-07 FUTURES NYMEX

Mar-07 Call NYMEX

Mar-07 Put NYMEX

Mar-07 Call (Sold) NYMEX
Mar-07 Call NYMEX

Mar-07 Put NYMEX

Mar-07 Call/Sold I NYMEX

Mar-07 Call NYMEX

Mar-07 Put NYMEX

Mar-07 Call ISold I NYMEX
Mar-07 Call NYMEX

Mar-07 Put NYMEX

Mar-071 Call (Soldl' NYMEX

Mar-07 Call NYMEX

Mar-07 Put NYMEX

Original

Trade Date

912612006

61512006

6/51200(

MMBtu=

Pumhased Per

Month

440,00(:

80,00(:

80,00(:

Strike/Fixed

Price

$0.00

$10.30

$6.00

6/5/2006 80,00C $17.00

7151200( 70,000 $9.50

71512006 70,000 $15.00

71612006 150,000 $8.50

71612006 150,000 $6.2E
71612006

91612006

91612006

91261200£

91261200(

6/2/200(

150,000

310,000

310,000

150,000

150,000

100,000

100,000

100,00(

100,00(

612/200£

7/5/200E

7/5/20OE

$14.0(

$9.3C

$6.5(

$0.0(

$0.00

$12.35

$18.0C

$10.50

$7.50

8/11200E 100,00C $11.50

8/1/200E 100,00( $7.50

8/1/2006 100,00( $19.00

9/6/200( $12.15
9/6/200(

9/6/2006

100,00C

100,00C

100,000

400,000912012006

$7.00

$17.00

$8.00

9/20/2006 400,000 $6.75

9/20/2006 400,000 $12.5(

10/3/2006 $7.3C190,000

190,00010/3/2006 $6.2`=

11/27/2006 190,000 $0.0(

6/612006 110,000 $12.4C

6161200( 110,000 $6.00

6/6/200E 110,000 $18.0C

7151200( 110,000 $11.0C

7/5/200E

7/5/200E

8/3/200E

81312006

81312006

9/712006

91712006

9/712006

9/22/2006

9/22/2006

9/22/2006

10/3/200(

110,000

110,00(

110,00(

110,000

110,00C

100,00C

100,00C

100,00C

440,000

440,000

440,000

210,000

210,000

110,000

110,000

100,000

440,000

210,000

80,000

80,00C

80,00(

90,00(

90,00C

90,00C

80,000

80,00C

80,00C

90,000

90,000

90,000

340,000

340,000

10/3/2006

12/26/2006

12/2612006

12/26/200£

121261200(

12/26/200

6/6/200

6/61200E

6/6/200E

7/5/200_

7/5/200E

71512006

8/112006

8111200(

8/1/2006

91612006

9/6/2006

91612006

9122/2006

$7.56

$20.00

$12.45

$7.50

$19.50

$12.00

$7.00

$17.00

$8.50

$6.50

$13.00

$8.4_

$6.2_=

$0.0C

$0.0C

$0.0(

$0.0£

$0.00

$12.3C

$6.00

$18.00

$11.00

$7.50

$20.00

$13.40

$7.50

$23.00

$12.30

$7.00

$18.00

$8.5. =

9122/2006 $6.5(

9/22/2006 340,000 $13.0(

10/2/2006 $8.1 `=170,000

170,00010/2/200( $6,2E

10/2/200( 170,000 $12.8C

11261200; 90,000 $0.0C

112612007 $0.00
6/5/2001

6/5/20OE

6/5/200E

80,000

70,00(

70,00(

70,00(

60,00(:

60,000

60,00(:

70,00C

70,00C

70,000

60,000

71512006

7/5/2001

71512006

81112006

81112006

81112006

$12.05

$6.00

$18.00

$10.40

$7.50

$20.00

$11.90

$7.50

$20.00

9/6/2006 $12.00

9/6/2006 60,000 $7.00

9161200( 60,000 $18.0(

9/21/2006 260,000 $8.1C
9/21/2006

Purchase Purchase Trade I

Pdca Cost/Proceeda Expiration
Date

$4.53 $C 91261200(

$0.89 $71,20C 1012612006

/$0.23) ($18,400', 1012612006

($0.17 ($13,600_ 1012612006

$0.6£ $46,200 1012612006

($0.121 ($8,400 1012612006

$0.6£ $129,000 101261200(

/$0.36: i$54,000) 101261200£

($0.15_ ($22,500 101261200£

$0.46 $137,950 10/26/200E

($0.13 ($38,750 10/26/200E
$5.84 $0 10/26/200_

$7.15 $0 10/26/200E

$0.91 $90,700 1112712006

($0.30) ($30,000) 1112712006

$1.06 $106,00( 1112712006

!$0.45 ($45,000' 1112712006

$1.35 $135,00C 11/27/2006

($0.30) /$30,0001 11/2712006

($0.30) !$30,000', 1112712006

$0.80 $80,00C 1112712006

150.15 ($15,000 11127/2006

i$0.25 ($25,000 1112712006

$0.81 $324,000 111271200(

150.401 /$160,000) 111271200(

($0.10: i$40,000) 11/27/200E
$0.7E $144,400 11/27/200£

I$0.30 !$57,000 11/27/200£
$8.00 $0 11127/200£

$1.21 $133,100 1212612006

($0111 ($12,430) 12/26/200E

($0.49) !$53,900) 1212612006

$1.40 $154,000 1212612006

($0.39) ($42,900 12/26/2006

i$0.25 ($27,500 1212612006
$1.52 $167,20(; 12/26/2006

($0.26) ($28,0501 1212612006

($0.50) _$55,000', 12/2612006

$1.16 $115,60£ 1212612006

($0.21) ($21,000 12/26/2006

!$0.43' ($43,000 1212612006
$0.6£ $388,526 12/26/200(

($0.3E ($158,400 12/26/200_

($0.201 ($88,000) 121261200,

$0.7? $161,700 12/26/200£

($0.30 ($63,000 12/26/200E

$6.12 $0 12/26/200E

$6.12 $0 12/26/200E

$6.12 $0 12/26/200q

$6.12 $0 12/26/200_

$6.12 $0 12/26/2006

$1.41 $112,560 1/26/2007

($0.20) ($16,000 112612007

($0.60 ($48,000' 112612007

$1.60 $144,00(; 112612007

($0.485 t$43,2001 1/26/2007

($0.37) ($33,3001 112612007
$1.54 $123,20£ 112612007

($0.40) ($32,000 1/26/2007

!$0.40 ($32,0001 1/26/2007

$1.4; $132,30(; 112612007

($0.34: i$30,960) 11261200;

($0.61: ($54,900 11261200;

$1.1._ $380,800 112612007

($0.45 i$153,000 1/26/2007

($0.35 _, !$119,000 112612007

$1.15 $195,500 112612007

($0.381 1564,600) 112612007

($0.30) !$51,000 112612007

$7.18 $0 1126/2007

$7.18 $0 1/26/2007

$1.55 $108,500 212312007

($023) ($16,100 212312007

($0.72) i$50,400: 212312007

$1.85 $111,00£ 2/2312007

($0.60 ($36,00C 2/23/2007

($0.50 / ($30,000 2/2312007

$2.04 $142,80(; 212312007

($0.65 ($45,500', 212312007

($0.65 ($45,5001 212312007

$1.7Z $104,400 2/23/2007

($0.45' ($27,000 2/231200;

i$0.80', ($48,000 2/231200;
$1.3;' $343,980 21231200;

($0.551 ($143,000) 2/2312007

ExplmUon

Pdce

$0.0(

$0.0(

$0.0(

$0.9£

$0.0C

$0.00

$0.0C

$0.00

$0.00

$0.00

$0.00

$0.00

$0.00

$0.00

$0.00

$0.0(

$0.0(

$0.0(

$0.0(

$0.0(

$0.0£

$0.0C

$0.0C

$0.0_

$0.0C

$0.00

$0.00

$0.OO

$0.00

$0.00

$0.00

$0.00

$0.00

$0.00

$0.0(

$0.0(

$0.0(

$0.0(

$0.0(

$0.0C

$0.0¢

$o.oG

$0.00

$0.00

$0.00
$0.00

$0.00

$0.00

$0.00

$0.00

$0.00

$0.00

$0.00

$0.0(

$0.0(

$0.0(

$0.0(

$0.0C

$0.9£

$0.0C

$0.00

$0.00

$0.00

$0.00

$0.00

$0.OO

$0.OO

$0.00

$0.00

$0.00

$0.00

$0.00

$0.00

$0.00

$0.0(

$0.0(

$0.0(

$0.0(

$0.0C

$0.0C

$0.0C

$0.0_

$0.00

$0.00

$0.00

Realized

Value

($626,560
$o
$0

$0

$0

$0

$(

$(

$C

$¢

$C

$C

$196,200

$6

$0

$0

$0

$0

$0

$0

$0

$0

$0

$(

$C

$¢

$C

$C

$133,29£

$C

$0

$e

$0

$o

$0

$o

$0

$0

$0

$o

$0

$(

$(

$c

$c

$c

($152.323;

/$152,323i

($88,475}

($169,291

($28,298
$o
$o
$0

$0

$0

$0

$0

$0

$0

$0

$(

$C

$(

$C

$¢

$C

$¢

$¢

($28,890

!$25,680}
$0
$0

$0

$0

$0

$0

$0

$0

$0

$0

$(

$C

$C

$£

NetValue

RasllzedGaln or

($626,56£

($71,200:

$18,40(

$13,60(

($46.20C

$8,40C

t$129,000

$54,00C

$22,500

($137,950
$38,750

$0

$196,200

($90,700)

$30,000

($106,000_

$45,0OO

($135,000
$30,00(

$30,00C

($8o,oool
$15,000

$25,00C

t$324,000
$160,000

$40,006

($144_400

$57,000

$133,290

($133,100)
$12,430

$53,900

($154,000

$42,9OO

$27,5O0

($167,200'

$28,05(

$55,00C

($115,6001

$21,00(

$43,000

/$388,520

$158,400

$88,000

i$161,700)
$63,000

($152.323

($152,323)

_$88,475

($159,291)

($28,2965

($112,560

$16,000

$48,000

!$144,000
$43,20(

$33,30(

($123.200

$32,00£

$32,00(

!$132,300
$30,960

$64,900

($360,800
$153,000

$119,000

($195,5oo
$64,6O0

$51,000

($28,890

($25,660

($1o8,5oo
$16,100

$50,400

($111,000)

$36,000

$30,00(

/$142,80C

$45,50C

$45,50(

($104,40C

$27,000

$48,00C

($343,980
$143.00C

Fees

$1,700.(

$160(

$160.(

$100.(

$140.(

$140.C

$300.C

$300.(:

$300.C

$620.C

$620.C

$300.0

$300.0

$200.0

$200.0

$200.0

$200.0

$200.0

$200.0

$200.0,

$200.0,

$200.0,

$200.Cr

$800.0_

$800.0,

$800.01

$380.0q

$380.01

$589.0q

$220.01

$220.0_

$220.01'

$220.0(

$220.0(

$220.O(

$220.0(

$220.0(

$220.0(

$200.0(

$200.0(

$200.0(

$880.0(

$880.00

$880.0_1

$420.0_1

$420.0u

$341.0_1

$341.0u

$310.0u

$1,364.0u

$651.0u

$160.00

$160.00

$160.00

$180.00

$180.00

$180.0(

$160.0(

$160.00

$160.0C

$180.0(

$180.0(

$180.0C

$680.00

$680.00

$680.0_'J

$340.01

$340._J

$340.01_

$279.0_

$248.00

$140.00

$140.00

$140.00

$120.00

$120.00

$120.0(

$140.0(

$140.0(

$140.0£

$120.0£

$120.0£

$120.0£

$520.00

$5'20 OC260,000 $6.2`=



Period Tool

Mar-07 Call Sold
Mar-07 Call
Mar-07 Put
A r-07 Call
A r-07 Pul
A r-07 Call Sold
A r-07 Call
A r-07 Call Sold
A r-07 Call
A r-07 Pui
A r-07 Call Sold

Counterparty

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

Original
Trade Date

9/21/2006
10/3/2006
10/3/2006
11/6/2006
11/6/2006
11/6/2006
12/1/2006
12/1/2006

1/3/2007
1/3/2007
1/3/2007

MMBtus
Purchased Per

Month

260,000
140,000
140,000

60,000
60,000
60,000
60,000

120,000
120,000
120,000

Strike/Fixed
Price

$13.00
$8.70
$6.25
$7.85
$6.00

$14.00
$8.25

$13.00
$6.75
$5.50

$10.05

Purchase
Price

$0.45
$0.98

$0.52)
$0.75

($0.25
($0.05

$0.86
$0.10
$0.55

$0.25
$0.06

Purchase
Cost/Proceeds

$117,000
$137,200
($72,800)

$45,060
$15,000

$3,000
$51,600
$6,000
$66,000

$30,000
($7,200

Trade /

Expiration
Date
2/23/2007
2/23/2007
2/23/2007
3/27/2007
3/27/2007
3/27/2007
3/27/2007
3/27/2007
3/27/2007
3/27/2007
3/27/2007

Expiration
Price

$0.00

$0.00
$0.00
$0.00
$0.00

$0.00
$0.00

Realized
Value

$0

$0
$0
$0
$0

$0

$0
$0

Net Value
Realized Gain or

(Loss)
$117,000

($137,200)
$72,800

($45,060
$15,000

$3,000
$51,600

$6,000
$66,000)
$30,000

$7,200

Fees

$520.00
$280.00
$280.00
$93.00
$93.00
$93.00
$93.00
$93.00

$186.00
$186.00
$186.00

A r-07 Call
A r-07 Pul
A r-07 FUTURES
A r-07 FUTURES

NYMEX

NYMEX

NYMEX

NYMEX

1/4/2007
1/4/2007

3/27/2007
3/27/2007

130,000
130,000
120,000
130,000

$7.00
$5.50
$0.00
$0.00

$0.50
$0.23
$7.50
$7.50

$65 000
$29,900

$0
$0

3/27/2007
3/27/2007
3/27/2007
3/27/2007

$0.00
$0.00
$0.00
$0.00

$0
$0

$90,360
$65,390

$90,360
$65,390

$372.00
$403.00

$65,000j $201.50
$29,900 $201.50

SUMMARY: 23,540,000 3,369,220
uth Carolina May-2007/Oc tober-2008 Review

-1,385,730 -4,754,950 $51,784.00

Report as of 11/$0/2 009 Close

Period Tool

Ma -07 Call

Counterparty

NYMEX

Original
Trade Date

11/6/2006

MMBtus
Purchased Per

Month

60,000

Strike/Fixed
Price

$7.95

Purchase
Price

$0.81

Purchase
Cost/Proceeds

$48,660

Trade I
Expiration

Date
4/25/2007

Expiration
Price

$0.00

Realized
Value

$0

Net Value
Realized Gain or

(Loss)
$48,660

Fees

$93.00
Ma -07 Pui
Ma -07 Call Sold
Ma -07 Call
Ma -07 Call Sold
Ma -07 Call
Ma -07 Pul
Ma -07 Pul
Ma -07 Call
Ma -07 Put

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

11/6/2006
11/6/2006
1 2/1/2006
12/1/2006

12/29/2006
1 2/29/2006
1 2/29/2006

1I4I2007
1/4/2007

60,000
60,000
60,000
60,000

120,000
50,000
70,000

130,000
130,000

$6.00
$13.50
$8.55

$14.50
$7.05
$6.15
$6.15
$7.10
$5.50

$0.28)
$0.08)
$0.82

($0.06
$0.56

$0.57)
$0.57)
$0.55

$0.28j

$16,80Q)

$4,800)
$49,440
($3,600
$67,200

$28,250)
$39,900)
$71,500

($36,400)

4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007

$0.00
$0.00

$0.00
$0.00
$0.00
$0.00
$0.00
$0.00

$0
$0
$0
$0
$0
$0
$0
$0
$0

$16,800 $93.00
$4,800

($49.440
$3,600

$93.00
$93.00
$93.00

$67,200) $186.00
$28,250 $77.50
$39,900 $108.50

$201.50$71,500
$36,400 $201.50

Ma -07 FUTURES
Ma -07 FUTURES
Jun-07 Call
Jun-07 Pui
Jun-07 Call Sold
Jun-07 Call

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

4/25/2007
4/25/2007
11/6/2006
11/6/2006
11/6/2006
12/1/2006

120,000
130,000
70,000
70,000
70,000
60,000

$0.00
$0.00
$8.00
$6.00

$13.50
$8.05

$7.69
$7.69
$0.88

$0.30)
$0.10)
$1.10

$0
$0

$61,530
($21,000)

$7,000)
$66,240

4/25/2007
4/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007

$0.00
$0
$0.00
$0.00
$0.00
$0.00

$76,680
$76,570

$0
$0
$0
$0

$61,530 $108.50
$21,000 $108.50

$7,000 $108.50
$93.00($66,240

$76,680 $372.00
$76,570 $403.00

Jun-07 Pul
Jun-07 Call Sold
Jun-07 Call
Jun-07 Pui
Jun-07 Call Sold
Jun-07 Call
Jun-07 Pul

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEXJul-07 Call

Jun-07 Call Sold
Jun-07 FUTURES
Jun-07 FUTURES

12/1/2006
12/1/2006

1/3/2007
1/3/2007
1/3/2007
1/4/2007
1/4/2007
1/4/2007

5/25/2007
5/25/2007
11/6/2006

60,000

130,000
130,000
130,000
140,000
140,000
140,000
130,000
140,000
50,000

$6.10
$14.00
$7.00
$5.50

$10.00
$7.00
$5.50

$10.00
$0.00
$0.00
$8.10

$0.23
($0.11

$0.72
$0.30
$0.16)
$0.71

$0.30
($0.15

$7.64

$0.92

$13.800
($6,600
$93,600

($39,000)
($20,800)

$99,400
$42,000
$21,000

$0
$0

$45,950

5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
6/26/2007

$0.00
$0.00
$0.00
$0.00

$0.00
$0.00
$0.00
$0.00
$0.00
$0.00

$0
$0
$0
$0

$0
$0
$0

$83,460
$89,880

$0

$13,800 $93.00
$6,600 $93.00

$201.50$93,600

$42,000 $217.00
$21,000 $217.00
$83,460 $403.00
$89,880 $434.00

$45,950) $77.50

$39,000 $201.50
$20,800 $201.50

($99.400 $217.00

Jul-07 Pui
Jul-07 Call Sold
Jul-07 Call
Jul-07 Put
Jul-07 Call Sold
Jul-07 Call
Jul-07 Pul
Jul-07 Call Sold
Jul-07 Call
Jul-07 Pui

Au -07 Call

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

11/6/2006
11/6/2006
12/1/2006
1 2/1/2006
12/1/2006

1/4/2007
1/4/2007
1/4/2007

6/25/2007
6/25/2007
11/6/2006

50,000
60,000
60,000
60,000

210,000
210,000
210,000
220,000
220,000

50,000

$6.00
$14.00
$8.20
$6.00

$14.00
$7.25
$5.50

$11.00
$7.10
$6.85
$8.35

$0.33
$0.11
$1.16

$0.24)
$0.16
$0.76

$0.35
$0.15
$0.02

($0.02)
$0.98

$16,500'

($5,500
$69,840

$14,400)
$9,600)

$159,600
$73.500
$31,500

$4,400)
$48,950

6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
7/26/2007

$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$16,500 $77.50
$5,500

$69,840
$14,400

$77.50
$93.00
$93.00

$9,600 $93.00
($159,600) $325.50

$73,500 $325.50
$31,500 $325.50
($4,400j $341.00

$4,400 $341.00
$48,950) $77.50

NYMEX

NYMEX

NYMEXAu -07 Call
Au -07 Put
Au -07 Call Sold

NYMEX

NYMEX
Au -07 Call NYMEX
Au -07 Put
Au -07 Call Sold
Au -07 Call
Au -07 Call Sold

NYMEX

NYMEX

NYMEX

NYMEX

Au -07 Pul
Au -07 Call Sold

1 1/6/2006
11/6/2006
12/1/2006
12/1/2006
12/1/2006

1/4/2007
1/4/2007
1/4/2007
2/1/2007
2/1/2007

50,000

60,000
60,000
60,000
60,000

60,000
50,000
50,000

$6.00
$15.00
$8.25
$6.00

$14.00
$6.95
$6.00

$11.00
$9.40

$14.00

$0.37)
$0.13
$1.30

($0.24)
$0.30)
$1.05

$0.54)
$0.23
$0.54

($0.08

($18,500)
$6,500
$78,000

$14,400)
$18,000)
$63,000

$32, 100)
$13,800'

$27,000
($4,000

7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26I2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007

$0.00
$0.00

$0.00

$0.00
$0.00
$0.00
$0.00
$0.00

$0
$0
$0
$0
$0
$0
$0

$0

$18,500 $77.50

$18,000 $93.00
$63,000) $93.00

$93.00$32,100
$13,800

($27,000
$93.00
$77.50

$4,000 $77.50

$6,500 $77.50
$93.00($78,000')

$14,400 $93.00

Au -07 Call

Au -07 Pul
Au -07 Call

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
Au -07 FUTURES NYMEX

Au -07 FUTURES
Au -07 FUTURES
Au -07 FUTURES

NYMEX

NYMEX

NYMEX

Au -07 Call

Au -07 Pui

Au -07 FUTURES

3/1/2007
3/1/2007

6/26/2007
6/29I2007
6/29/2007
7/26/2007
7/26/2007

7/26/2007
7/26/2007
7/26/2007

60,000
60,000

110,000
110,000
50,000
60,000
60,000
60,000

110,000

$7.95
$6.25
$7.30
$6.75
$6.00
$0.00
$0.00
$0.00
$0.00
$0.00

$0.67
$0.20)
$0.28
$0.35

$0.08
$5.94
$5.94
$5.94
$5.94
$5.94

$40,200
$12,000)
$44,800
$38,500
($8,800

$0
$0
$0
$0

7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007

7/26/2007
7/26/2007

7/26/2007
7/26/2007
7/26/2007

$0.00
$0.00
$0.00
$0.00
$0
$0.00

$0.00
$0.00

$0
$0
$0
$0

$2,850)
($3,420)
($3,420
$18,420

$6,270

$40,20Q $93.00
$12,000 $93.00

$44,800) $248.00
($38.500 $170.50

$8,800 $170.50
($2,850) $155.00
($3,420 $186.00
$3,420) $186.00

$18,420) $186.00
$6,270 $341.00

Se 07 Call

Se 7 Put

Se 07Call Sold
Se 07 Call

Se 07 Pul
Se 07 Call Sold

NYMEX

NYMEX

NYMEX

NYMEX

11/3/2006
11/3/2006
11/3/2006
12/1/2006

60,000
60,000
60,000
60,000

$8.70
$6.00

$14.00
$8.30

$1.18
($0.38)
$0.32
$1.40

$70,740
$22,800)
$19,200
$84,240

8/28/2007
8/28/2007

8/28/2007
8/28/2007

$0.00

$0.00
$0.00

$0
$0
$0
$0

($70,740') $93.00
$22,800 $93.00

$93.00$19,200
$84,240) $93.00

NYMEX

NYMEX
12/1/2006
1 2/1/2006

60,000 $6.00
$14.50

$0.34)
$0.30

($20,400)
($18.000

8/28/2007
8/28/2007

$0.00
$0.00

$0
$0

$20,400
$18,000

$93.00
$93.00

Period Tool

Mar-0; Call (Sold)!

Mar-0; Call

Mar-0; Put

Apt*0; Call

Apt-07 Put

Apt-07 Call (Sold)

Apt-07 Call

Apt-07 Call ISold)

Apt-07 Call

Apr-07 Put

Apr-07 Call ISold)

Apr-07 Call

Apr-0? Put

Apt-07 FUTURES

Apr-07 FUTURES
SUMMARY:

MMBtus
Counterparty Original Purchased Per Strike/Fixed

Trade Date Price
Month

NYMEX 912112006 260,00(3 $13.00

NYMEX 101312006 140,000 $8.70

NYMEX 10/3/2006 140,000 $6.25

NYMEX 11/6/2006 60,00_ $7.85

NYMEX 11/6/2006 60,00(3 $6.00

NYMEX 111612006 60,000 $14.0(

NYMEX 12/112006 60,000 $8.2, =
NYMEX 12/1/200( 60,000 $13.0(;

NYM EX 11312007 120,000 $6.7, =

NYMEX 1/3/2007 120,000 $5.5(:

NYMEX 1/3/2007 120,000 $10.0`=

NYMEX 1/4/2007 130,000 $7.0E

NYMEX 1141200; 130,000 $5.5£

NYMEX 312712003 120,000 $0.0¢

NYMEX 31271200; 130,000 $0.(3£

23,540,000

Purchase

Pdce

($o.45'
$0.9_

($0.521
$0.7`=

i$0.25!

($o.o_=
$0.8£

($O,lC
$0.55

($0.25

($0.00
$0.5(3

150.231
$7.5(3

$7.5(3

Trade I
Purchase

Cost/Proceeds ExplraUon
Date

/$117,000 2/2312007

$137,20(; 2/23/2007

($72 800} 212312007

$45,06(3 3/27/2007i

($15,000 / 31271200;

($3,000 31271200;

$51,600 31271200;

($6,000 312712007
$66,000 31271200-/

($30,000 t 312712007
($7,200 312712007

$65,000 312712007

($29,900) 312712007
$0 3/27/2007

$0 312712007

3,369,220

South Carolina May-20071October-2008 Review

Net Value
Expiration Realized

Realized Gain or
Price Value

(,,,.-)
$0.0C $0 $117,00(:

$O.(X: $0 ($137,200',

$0.0C $0 $72,60£

$0.0C $0 ($45,06(3

$6.0C $6! $15,00C

$0.0(; $( $3,00C

$0.0G $( /$51,60(}

$0.0(] $CC $6,00G

$0.00 $£ ($66,000)

$0.00 $C $30,000

$0.00 $C $7,200

$0.oo $c ($65,000)
$0.00 $C $29,900

$0.00 $90,36C $90,360

$0.(30 $65,39C $65,390

-1,385,73C -4,754,950

Fees

$620.0

$280.O

$280.0

$93.0q

$93.O

$93.(_

$93.(_

$93.01

$186.0_

$186.0(

$186.0(

$201.5(

$201.5(

$372.0(

$403.0(

$51,784.0(

Period Tool

May-07 Call

Ma_'-07 Put

Ma),-07 Call (Sold)

May-07 Call

May-07 Call (Sold)

May-07 Call

May-07 Put

Ma)/-07 Put

Ma)'-07 Call

May-07 Put

May-07 FUTURES

May-07 FUTURES
Jun-07 Call

Jun-07 Put

Jun-07 Call (Sold
Jun-07 Call

Jun-07, Put

Jun-0; Call (Sold)
Jun-0; Call

Jun-0; PUt

Jun-0; Call (Sold)
Jun-0; Call

Jun-07 Put

Jun-07 Call (Sold)
Jun-07 FUTURES

Jun-07 FUTURES

Jul-07 Call

Jul-07 Put

JUt-O? Call/Sold)
Jul-07 Call

Jul-07 Put

Jul-07 Call ISoldl
Jul-07 Call

Jul-07 Put

Jul-07 Call/Sold)
Jul-07 Call

Jul-07 Put

Aug-07 Call

Aug-07 Put

Aug-07 Call (Sold)

Aug-07 Call

Aug-07 Put

Au_l-07 Call (Sold /

Aug-07 Call

Aug-07 Put

Aug-07 Call (Sold

Aug-07 Call

Aug-07 Call (Sold

Aug-07 Call

Aug-07 Put

Aug-07 Call

Aug-07 Call

Au_-07 Put

Aug-0; FUTURES

Aug-0; FUTURES

Aug-0; FUTURES

Aug-0; FUTURES

Aug-0; FUTURES

Sap-07 Call

Sep-o7 Put

Sep07 Call ISoldl

Sap07 Call

Sep07 Put

Sep-07 Call/Sold)

Report as of 11/3012009 Close

Counterparty
Odglnal

Trade Date

MMBtus

Purchased Per

Month

NYMEX 11/6/20OE 60,00(

NYM EX 11161200E 60,00(;

NYMEX 1 I/6/200_ 60,00(

NYMEX 1 2/1/200E 60,00£

NYMEX 12/112006 60,00C
NYMEX

Trade I
Strike/Fixed Purchase Purchase

Price Pdca Cost/Proceeds Explnitlon
Date

$7.95 $0.61 $48,66(; 4/25/2007

$6.00 ($0,28) ($16,800 412512007

$13.50 ($0.08) ($4,800' 412512007
$8.55 $0.82 $49,44(; 4/25/2007

$14.50 i$0.06 ($3,60C 412512007
$7.05 $0.56 $67,20£ 412512007

$6.15 ($0.57) ($28,250: 412512007

$6.15 ($0.57) /$39,900', 412512007

$7.10 $0.55 $71,50(: 412512007

$5.50 ($0.28) ($36,40(] 412512007
$0.00 $7.69 $(3 412512007

$0.00 $7.6 (. $(; 412512007

$8.00 $0.8E $61,53C 5/25/2007

$6.00 ($0.30 i$21,0001 5/25/2007

$13.50 ($O10 ($7,000} 512512003

$8.05 $1.1(; $66,24(3 51251200;

$6.10 /$0.231 ($13,800 51251200

$14.00 i$0.111 ($6,600 51251200;

$7.00, $0.7; $93,600 51251200-/

$5.5( ($0.30; ($39,000) 512512007

$10.0( ($0.16', ($20,800 51251200-/

$7.0(; $0.71 $99,400 512512007

$5.5(; ($0.30; ($42,000) 5/25/200

$10.0( ($0.15 /$21,000/ 512512007
$0.0C $7.64 $0 5/25/2007

$0.0£ $7.64 $0 5/25/2007

$8.1£ $0.92 $45,950 6/26/2007

$6.0£ /$0.33 ($16,500) 612612007

$14.0£ l$0.11 ($5,500 612612007

$8.2(; $1.16 $69,840 6/26/2007

$6.0C 150.24) /$14,400! 6/26/2007

$14.0G ($0,16 ($9,600) 612612007

$7.25 $0.76 $159,600, 612612007

$5.5(3 /$0.35) ($73,500 612612007

$11.0(3 ($0.15) ($31,500' 6/26/2007

$7.1(3 $0.02 $4,40( 612612007

$6.85 _$0.02) ($4,400' 612612007
$8.35 $0.98 $48,95( 7/26/2007

$6.00 ($037) ($18,50£ 712612007

$15.00 ($0.13) ($6,5001 712612007

$8.25 $1.30 $78,00( 712612007

$6.00 i$0.24) /$14,4001 712612007

$14.00 ($0.30) ($18,0001 712612007

$6.95 $1.05 $63,00£ 7/26/2007

$6.00 ($0.54) ($32,100', 712612007

$11.00 ($0.23) 1513,8001 712612007
$9.40 $0.54 $27,00(: 7/26/2007

$14.00 ($0.08) ($4,00(3 7/26/2007

$7.95 $0.67 $40,20(; 712612007

$6.25 ($0.20 /$12,000] 712612007
$7.30 $0.2_ $44,80(3 712612007

$6.75 $0.3. = $38,506 712612007

$6.00 i$0.08' ($8,600 712612007

$0.00 $5.9_ $(3 712612003

$0.00 $6.9Z $(3 712612007!

$6.00 $5._ $(3 71261200;

$0.0£i $5.94 $0 71261200;

$0.0( $5.94 $0 712612007

$8.7C $1.1(_ $70,740 81281200;

$6.0( ($0.38: ($22,800) 812812007

$14.0(; ($0.32'_ ($19,200 81281200-/

$8.3( $1.4C $84,240 81281200"/

$6.0( ($0.34} ($20,400 812812007

$14.5(; ($0.30 i ($18,000 812812007

12/2912006 120,00£

NYMEX 12/2912006 50,00E

NYMEX 1 2/2912006 70,00C

NYM EX 1/4/2007 130,00£

NYM EX 1/4/2007

412512007
130,00C

NYMEX 120,00C

NYMEX 4/25/2007 130,00C

NYMEX 11/6/2006 70,006

NYMEX 11/6/2006 70,00C

NYMEX 11/6/2006 70,00(3

NYMEX 12/1/2006 60,00(3

NYMEX 12/1/2006 60,00(3

NYMEX 12/112006 60,000

NYMEX 11312007 130,000

NYMEX 11312007 130,000

NYMEX 11312007 130,000

NYMEX 11412007 140,000

NYMEX 11412007 140,000

NYMEX 11412007 140,000

NYMEX 512512007 130,000

NYMEX 512512007 140,000

NYMEX 11/6/2006 60,000

NYMEX 11/6/2006_ 50,000

NYMEX 11/6/200E 50,000

NYMEX 12/1/200( 60,000

NYMEX 12/11200( 60,000

NYMEX 12/1/200E 60,000

NYMEX 11412007 210,000

NYMEX 11412007 210,000_

NYMEX 11412007 210,00(

NYMEX 61251200"/ 220,00(

NYMEX 61251200"/ 220,00(;

NYMEX 11/6/200E 50,00(;

NYMEX 11/6/200E 50,00(

NYMEX 11/6/2006 50,0OC

NYMEX 12/1/2006 60,00£

NYMEX 12/1/200E 60,00£

NYMEX 12/112006 60,00£

NYMEX 1/4/2007 60,00C

NYMEX 1/4/2007 00,00C

NYMEX 11412007 60,00C

NYMEX 2/112007 50,00(;

NYMEX 2/112007 60,00(;

NYMEX 3/1/2007 60,00C

NYMEX 3/1/2007 60,0OC

NYMEX 6/26/2007 160,00C

NYMEX 6/29/2007 110,00C

NYMEX 6/29/2007 110,00(3

NYMEX 712612007 50,000

NYMEX 712612007 60,00(]

NYMEX 712612007 60,000

NYMEX 7/26/2007 60,000

NYMEX 7/26/2007 110,000

NYMEX 11/3/2006 60,000

NYMEX 111312006 60,000

NYMEX 11/3/2006 60,000

NYMEX 12/1/2006 60,000

NYMEX 12/112006 60,000
NYMEX

Net Value
ExplraUon Realized

Realized Gain or
Prlca Value

(L_-_-;)
$0.0( $0 1548,660)
$0.0( $0 $16,800

$0.0( $0 $4,800i

$0.0( $0 ($49,440

$0.0( $0 $3,60(

$0.0( $0 /$67,200'

$0.0( $0 $28,25(;

$0.0( $0 $39,90(;

$0.0£ $0 ($71,500;
$0.0C $0 $36,40C

$0.0(; $76,680 $76,68£

$0.(3(; $76,570 $76,57C

$0.0(; $0 i$61,5301

$0.0C $0 $21,00¢

$0.0C $01 $7,00{

$0.0_ $( ($66,240

$0.0C $C $13,80(3

$0.00 $(; $6,60_

$0.0(3 $(; /$93,600)
$0.00 $C $39,00(3

$0.00 $(; $20,80(3

$0.00 $C ($99,400

$0.00 $C $42,00O

$0.00 $C $21,000

$0.00 $83,46(; $83,460

$0.00 $89,88(; $89,880

$0.00 $C ($45,950)

$0.00 $(; $16,500

$0.00 $0 $5,500

$0.00 $(3 /$69,840/
$0.00 $(3 $14,400

$0.00 $(3 $9,600

$0.00 $0 ($159,600)

$0.00: $0 $73,500

$0.00_ $0 $31,500

$0.0( $0 ($4,400

$0.0( $0 $4,4OO

$0.0( $0 ($48,950)
$0.0( $0 $18,500

$0.0( $0 $6,500,

$0.0( $0 ($78,000_i

$0.0(; $0 $14,40(

$6.0( $0 $18, O0(

$0.0( $0 ($63,000

$0.(3( $0 $32,10(

$0.0( $0 $13,80(;

$0,0( $0 ($27,00£

$o.oc $o $4,00(;
$0,0( $0 ($40,200'

$6.0C $0 $12,00C

$0,0C $0 ($44,8001
$0.0C $0 ($38,50C

$0.0C $0 $8,80(

$0.0C ($2,850) ($2,85C

$0.0C ($3,420) ($3,4201

$0.0(3 ($3,420)i /$3,420]

$0.0C ($18,420 ($18,420]

$0.00 i$6,270 /$6,270;

$0.00 $(; ($70,74(3

$0,00 $(; $22,80C

$0.00 $C $19,200

$0.00 $C ($64,240)

$0.00 $£ $20,400

$0.00 $£ $18,00G

Fees

$93.0(

$93.0(

$93.0(

$93.0(

$93.0(

$186.0(

$77.5(

$108.5(:

$201.5(

$201.5(

$372.0£

$403.0C

$108.5£

$108.5(;

$108.5£

$93.0£

$93.0(;

$93.0C

$201.5(7

$201.5(_

$201.5(1

$217.0(1

$217.0n

$217.oo

$4o3.on

$434.o_

$77.5(]

$77.50

$77.50

$93.00

$93.00

$93.00

$325.50

$325.50

$325.50

$341.00

$341.00

$77.50

$77.50

$77.50

$93.00

$93.00

$93.00

$93.00

$93.0(

$93.0(

$77.5(

$77.5(;

$93.0(

$93.0(

$248.0(;

$170.5£

$170.5C

$155.0(

$186.0(

$186.0(

$186.0£

$341.0C

$93.0(;

$93.0C

$93.0(3

$93.0C

$93.0(3

$93.0012/1/200( 00,000



i ertod

Se 07
Se 07
Se 07
Se 07
Se 07
Se 07

Tool

Call

Call Sold
Call
Call Sold
Call

Counterparty

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

Original
Trade Date

1/4/2007
1/4/2007
1/4/2007
2/1I2007
2/1/2007
3/1/2007

MMBtus
Purchased Per

Month

60,000

60,000

Strike/Fixed
Price

$7.15

$12.00
$10.00
$15.00

$8.15

Purchase
Price

$1.08
$0.58
$0.22)
$0.55

$0.10
$0.73

Purchase
Cost/proceeds

$29,000
($11,000)

($6,000
$43,560

Trade I
Expiration

Date
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007

Expiration
Price

$0.00

$0.00

$0.00

Realized
Value

$0

$0
$0
$0
$0

Net Value
Realized Gain or

(Loss)
$54,000

$11,000
($33,000

$43,560

$77.50
$77.50
$77.50
$93.00

$93.00
Se 07
Se 07
Se 7
Se 07
Se 07
Se 07
Se 07
Se 07

Put
Call

FUTURES
FUTURES
FUTURES
FUTURES
FUTURES

Oct-07 Call
Oct-07

Call SoldOct-07
Oct-07 Call

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

3/1/2007
6/29/2007
6/29/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
11/3/2006
1 1/3/2006
11/3/2006
12/1/2006

290,000
290,000
60,000
60,000
50,000
60,000

290,000
90,000

90,000
80,000

$7,05

$0.00
$0.00
$0.0a
$0.00

$8.65
$6.00

$14.00
$8.40

$0.25
$0.54

$0.2T)
$5.59
$5.59
$5.59
$5.59
$5.59
$1.31

$0.41j
{$0.42

$1.51

$15,000
$156,600
$78,300)

$0
$0

$0
$0

$117,900
{$36,990
$37,800
$120,640

8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
BI28/2007
8/28/2007
8/28/2007
9/25/2007
9/25/2007
gl25I2007
9/25/2007

$0.00
$0.00

$0
$0
$0

$0.00
$0.00
$0.00
$0.00

$0
$0
$0
$0

$0.00 $24,420
{$24,420)
$20,350)
$39,420)

$0.00 $118,030

$15,000
($156,600)

$78,300
($24,420
($24,420)
($20,350)
$39,420

($118,030)
($117,900)

$36,990
$37,800

$120,640)

$93.00
$449.50
$449.50
$186.00
$186.00
$155.00
$186.00
$899.00
$139.50
$139.50
$139.50
$124.00

Oct-07
Oct-07
Oct-0
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07

Put

Call Sold
Call

Call Sold
Call
Call Sold
Call

Call Sold
Call
Call Sold
Call

Call Sold
Call

Call

Call Sold
Call
Put
Call

Put

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

12/1/2006
12/1/2006

1/4/2007
1/4/2007
1/4/2007
2/1/2007
2/1/2007
3/1/2007
3/1/2007
3/1/2007

6/29/2007
6/29/2007
9/22/2006
9/22/2006
9/22/2006

7/2/2007
7/2/2007

7/25/2007
7/25/2007
7/25/2007
8/23/2007
8/23/2007
10/3/2007
10/3/2007

80,000
80,000
90,000

90,000
90,000
90,000
90,000
90,000

430,000

80,000
80,000
80,000

220 000
220,000

160,000
160,000
160
160,000
140,000
140,000

$6.00
$15.00
$7.20
$6.00

$12.00
$8.60

$13.00
$8.05
$6.25

$13.00
$8.45

$11.00
$9.40
$5.50

$14.00
$8.15
$6.80
$7.35
$6.00

$11.00
$7.30
$5.80
$9.15

$0.40
$0.34)
$1.23

$0.62
$0 33
$1.00

{$0.24)
$0.92

$0.32)
$0.16
$0.42

($0.14
$1.12

$0.35
$0.45)
$0.79

$0 48
$0.86

($Q.37
$0.19)
$0.57

$0.30
$0.04

($0.05

$32,000
($27,520)
$110,700
($55,800
$29,700
$90,000

$21,600
$82,800

{$28,800)
$14,400
$180,600
$60,200

$28,000j
($36,000)
$174,880

$105,600
$137,600
$59,200

($30,400)
$90,400

$48,000)
$5,600

$7,420

9/25/2007
9/25/2007
9/25/2007
9I25/2007
9/25/2007
9/25/2007
9/25/2007
9/25/2007
9I25I200T
9/25/2007
9/25/2007
9/25/2007

10/26/2007
10I26/2007
10/26/2007
10/26/2007
10/26/2007
10/26/2007
10I26/2007
10/26/2007
10/26/2007
10/26/2007
10/26/2007
10I26/2007

$0.00
$0.00
$0.00
$0
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00

$0.00

$0.00
$0.00
$0.00
$0.00

$0.00
$0.00
$0.00
$0

$0
$0
$0

$0

$0
$0
$0
$0
$0
$0
$0
$0

$0

$0
$0
$0
$0
$0
$0
$0

$32,000
$27,520

($110,700)
$5S,BOO

$29,700
($90,000 }

$21,600
$82,800)
$28,8
$14,400

$180,600
$60,200

$89,600
$28
$36,000

($174.680
$105,600

$137,600
$59,2
$30,400

$90,400)

($5,600
$7,420

$124.00
$124.00
$139.50
$139.50
$139.50
$139.50
$139.50
$139,50
$139.50
$139.50
$666,50
$666.50
$160.00
$160.00
$160.00
$341.00
$341.00
$248.00
$248.00
$248.00
$248.00
$248.00
$217.00
$217.00

Dec-07
Dec-07

Call NYMEX

NYMEX
6/5/2007
6/5/2007

100,000
100,000

$10.25
$7.00

$1.03
$0.16

$103,000
$16,000)

11/27/2007
1 1/27/200

$0.00
$0.00

$0 $103,000
$16,000

$155.00
$155.00

Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Jan-08
Jan-08
Jan-08

Call Sold
Call

Call Sold
Call

Call Sold
Call

Put
Call

Call

Call

Put

Call Sold

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

6/5/2007
7/3/2007
7/3/2007
7/3/2007
BI1I2007
8/1/2007
8/1/2007

8/23/2007
8/23/2007

9I4I2007
9/4/2007

10/3/2007
10/3/2007
6/5/2007

6/5/2007
6/5/2007

100,000
100,000
100,000
100,000
100,000
100,000
100,000
300,000
300,000
190,000
190,000
200,000
200,000
110,000
110,00
110,000

$13.50
$8.60
$6.70

$12.00
$8.75
$6.75

$12.25
$8.60
$6.30
$7.95
$6.35
$7.95
$6.70

$10.50
$7.00

$13.50

$0.39)
$1.06

$0.27
($0.33

$0.31
$0.26)
$0.53

$0.22
$0.54

$0.26
$0.58

$0.12)
$1.19

($0.16
($0.55)

($39,000)
$105,500
$27.000
$33,000
$90,000

($31,000
($26,000)
$159,00a
$66,000
$102,600
$49,400)
$116,000
($24,000)
$130,350
$17,600
$60,500

11/27/2007
11/27/2007
1 1I27I200T
11/27/2007
11/27/2007
11/27/2007
11/27/2007
11/27/2007
11/27/2007
1 1/27/2007

1 1/27/2007
11/27/2007
11I27I2007
12/26/2007
12/26/2007
1 2/26/2007

$0.00
$0.00

$0.00
$0.00
$0.00

$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00

$0

$0

$0
$0

$0
$0
$0
$0

$0

$0

$39,000
$105.500

$27,000
$33,000

$90,000
$31,000
$26,000

$159,000
$66,000

$102,600)
$49,400

($116,000)
$24,000

$130,350
$17,600

$155.00
$155.00
$155
$155.00
$155.00
$155.00
$155.00
$465.00
$465.00
$294.50
$294.50
$310.00
$310.00
$170.50
$170.50
$170.50

Jan-08
Jan-08

Call

Put
NYMEX

NYMEX
7/2/2007
7/2/2007

110,000
110,000

$9.05
$6.50

$1.10
$0.20)

$121,000
($22,000)

12/26/2007
12/26I2007

$0.00
$0.00

$0 $121,000
$22,000

$170.50
$170.5

Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08

Call Sold
Call

Call Sold
Call

Put
Call

Cali

Call Sold
Call

Call Sold
Call

Call Sold
Call

Call

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

7/2/2007
8/1/2007
8/1/2007
8/1/2007
9/6/2007
9/6/2007

11I26/2007
11/26/2007

6/5/2007
6/5/2007
6/5/2007
7I2/2007
7/2/2007

7/2/2007
8/1/2007
8/1/2007
BI1/2007
9/6/2007
9/6/2007

11I30I2007

110,000
110,
110,000
110,000
540,000
540,000
220,000
220,000

90,000
90,000
90,000
80,000
80,000
80,000

90,000
90,000

420,000
420,000
170,000

$13.00
$9.45
$6.75

$13.50
$8.40
$6.45
$8.4
$7.00

$10.45
$7.00

$13.50
$8.7
$6.50

$12.00
$9.55
$6.50

$13.50
$8.50
$6.45
$8.00

$0.35)
$0.95

($0 29
($0.29)

$0.67
$0.20)
$0.40

$0.08
$1.35

($0.20
$0,67
$1.34

$0.25)
$0.55
$1.at

($0.27
$0.36
$0.72

$0.25)
$0.43

($38,500)
$104,060
$31,350
$31,350
$361,800

($108,000)
$86,900

$17,600j
$121,500
$18,000)
$60,300)
$107,200
{$20,000)
($44,000

$90,540
$24,300
$32,400
$302,400

($105,000)
$72,2

12/26/2007
12/26/2007
1 2/26/2007
12/26/2007
12/26/2007
1 2/26/2007
12/26/2007
12/26/2007

1/28/2008
1/28/2008
1/28/2008
1/28/2008
1/28/2008

1/28/2008

1I28I2008
1/28/2008
1/28/2008
1/28/2008
1/28/2008
1/28/2008

$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00

$0.00
$0.00
$0.00
$0.00
$0.00

$0

$0
$0

$0
$0
$0
$0
$0
$0

$0
$0

$0

$0
$0

$38,500
$104.060

$31,350
$31,350

$361,BQO

$108,000
$86,900)
$17,600

$121.500
$18,000
$60,300

{$107,200)
$20,000
$44,000

{$90.540)
$24,300
$32,400

($302,400)
$105,000
($72,250

$170.50
$170.50
$170.50
$170.50
$837
$837.00
$341.00
$341.00
$139.50
$139.50
$139.50
$124.00
$124.00
$124.00
$139.5
$139.50
$139.50
$651.00
$651.00
$263.50

Feb-08
Feb-08
Mar-08

Call Sold
FUTURES
Call

NYMEX

NYMEX

NYMEX

11/30/2007
1/28/2008
6/5/2007

170,000
170,000
70,000

$10.10
$0.00

$10.25

{$0.10
$8.10
$1.40

$17,000

$98,000

1/28/2008
1/28/2008
2/26/2008

$0.00 $0
$0.00 $17,191

$0$0.00

$17,000
$17,191

$98,000

$263.50
$527.00
$108.50

Counterp

Call NYMEX

Put NYMEX

NYMEX

3all NYMEX

NYMEX

,?,all NYMEX

_ut NYMEX

3all NYMEX

)ut NYMEX

:UTURI NYMEX

NYMEX

:UTURI NYMEX

:UTURI NYMEX

NYMEX

"all NYMEX

)ut NYMEX

NYMEX

:all NYMEX

_ut NYMEX

NYMEX

;all NYMEX

'Lit NYMEX

NYMEX

all NYMEX

NYMEX

all NYMEX

ut NYMEX

NYMEX

all NYMEX

NYMEX

all NYMEX

Jt NYMEX

NYMEX

all NYMEX

Jt NYMEX

_11 NYMEX

.'t NYMEX

NYMEX

_Jl NYMEX

Jt NYMEX

Ill NYMEX

tt NYMEX

tll NYMEX

NYMEX

NYMEX

ill NYMEX

t NYMEX

NYMEX

II NYMEX

t NYMEX

NYMEX

II NYMEX

l NYMEX

II NYMEX

L NYMEX

II NYMEX

: NYMEX

!1 NYMEX

NYMEX

NYMEX

I NYMEX

NYMEX

NYMEX

I NYMEX

NYMEX

NYMEX

I NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

..___NYMEX
NYMEX

NYMEX

UR_.._NYMEX

______NYMEX

Month

Original

Trade Date

43O

430

220

220

8/23/2007

100

100

100

100

100

81112007

190

200

29O

7/2/2007

110

110

110

110

Strike/Fbmd PI_

Price I

$9.15

$12.00

540

220

420

170

170

170

(

(

q

$

$

$

$

($C

($0

$,

Purchase Trade I

Cost/Proceeds ExplraUon
Date

8128/200 i

8128/2007

812812007

812812007

812812007

812812007

8/28/2007

812812007

812812007

812812007

2/26/2008

Value

($24,_

Net Value



Counterparty
Original

Trade Date
ToolPeriod

6/5/2007NYMEXMar-08

6/5/2007NYMEXCall SoldMar-08
Mar-08 Call NYMEX 7/3/2007
Mar-08
Mar-08

NYMEX

NYMEX

7/3/2007
7/3/2007Call Sold

Mar-08 Call NYMEX 8/1/2007
Mar-08 NYMEX 8/1/2007
Mar-08
Mar-08

Call Sold NYMEX
NYMEX

8/1/2007
8/28/2007Call

Mar-08 NYMEX 8/28/2007
Mar-08 Cail Sold NYMEX 812812007
Mar-08 Call NYMEX 9/4/2007
Mar-08
Mar-08
Mar-08

NYMEX

NYMEX

NYMEX

9/4/2007
9141200T

10/23/2007
Call Sold
Call

Mar-08 NYMEXPut 10/23/2007
Mar-08 Call Sold NYMEX 10/23/2007
Mar-08 FUTURES NYMEX 2/26/2008
Mar-08
Mar-08

FUTURES
FUTURES

NYMEX

NYMEX

2/26/2008
2/26/2008
2/26/2008
8/29/2007

FUTURES NYMEX

NYMEX

Mar-08
A r-08 Call

8/29/2007NYMEXA r-08 Put
NYMEX

NYMEX

NYMEX

12/6/2007
12/6/2007
12/6/2007

CallA r-08
A r-08
A r-08 Call Sold

3/3/2008NYMEXA r-08 Call

A r-08
A r-08

FUTURES
FUTURES

3/26/2008
3/26/2008

NYMEX

NYMEX
A r-08 FUTURES NYMEX 3/26/2008

Au -08 NYMEX 12/7/2007
Au -08
Au -08
Au -08
Se -08

NYMEX

NYMEX

NYMEX

NYMEX

1/3/2008
3/12/2008
3/12/2008
12/6/2007

Put-Offset
Put-Offset

Se 08
Se 08
Se 08

Put NYMEX

NYMEX

NYMEX

1/3/2008
3/12/2008
3/1 3/2008

Put-Offset
Put-Offset

Oct-08 NYMEX 121712007
Oct-08 NYMEX 1/3/2008
Oct-08
Oct-08

SUMMARY:

Put-Offset
Put-Offset

NYMEX

NYMEX

3/12/2008
3/12/2008

Ortgtnal
Counterparty

T d D
Period Tool

Ma -08 Call NYMEX 8/30/2007
Ma -08 NYMEX 8/30/2007
Ma -08
Ma -OS

Ma -08

Call-Offset NYMEX
NYMEX
NYMEX

9/4/2007
9/4/2007
9/4/2007Call Sold

Ma -08
Ma -08
Ma -08
Ma -08

Call-Offset NYMEX
NYMEX
NYMEX
NYMEX

9/4/2007
91412007
9/4/2007
9/7/2007

Call Sold
Put-Offset

Ma -08
Ma -08
Ma -08
Ma -08

Call-Offset
Call Sold
Put-Offset
Call-Offset

NYMEX
NYMEX
NYMEX
NYMEX

9/7/2007
9/7/2007

9/10/2007
9/10/2007
911012007Ma -08 Call Sold NYMEX

Ma -08 12/7/2007Call NYMEX

12/7/2007NYMEXMa -08
121712007Call Sold NYMEXMa -aS

3/3/2008
4/25/2008
4/25/2008
4/25/2008
4/25/2008

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

Ma -08
Ma -08
Ma -08
Ma -08
Ma -08

Call
Call Sold
FUTURES
FUTURES
FUTURES
FUTURES NYMEX 4/25/2008Ma -08

4/25/2008
1 1/5/2007

Ma -08
Jun-08

FUTURES NYMEX
NYMEXCall

Jun-08 Call Sold NYMEX 11/5/2007
Jun-08 Caff NYMEX 121712007
Jun-08
Jun-08
Jun-08

NYMEX
NYMEX
NYMEX

12/7/2007
12/7/2007
3/3/2008

Call Sold
Call

Jun-08 FUTURES NYMEX 5/27/2008
Jun-08
Jun-08
Jul-08

FUTURES
FUTURES

NYMEX
NYMEX
NYMEX

5/27/2008
5/27/2008
11/5/2007Call

Jul-08 Call Sold NYMEX 11/5/2007
Jul-08 Call NYMEX 1 2/6/2007

NYMEX
NYMEX

Jul-08 121612007
12/6/2007Jul-08 Call Sold

Jul-08 Call 1/4/2008NYMEX

MMBtus
Purchased Per

Month

Purchase
Cost/Proceeds

Purchase
Price

Strtkelplxed
Price

$15,400$0.22)$6.7570,000
($49,000)$0.70)$13.5070,000

60,000 $8.65 $1.34 $80,100
60,000 $6.50 $0.33 $19,800

$27,00060,000 $13.10 $0.45
$1.0270,000 $9.75 $71,400

$0.26)70,000 $6.25 $18,200)
$13.50 $0.42) $29,400

$192,000
70,000

$0.96200,000 $7.95
$0.30 $60,000)$6.25

($0.20200,000 $12.50 $40,000
130,000 $0.95 $123,500$7.80
130,000 $6.35 $0.34 $44,200)

($20,800)
$104,000

130, $13 $0.16
$0.80130,000 $7.75

130,000 $6.40 $0.24) ($31,200
($0.12$12.00 $15,600

60,000 $9.21$0.00 $0
200,000
130,000

$0.00 $9.21 $0
$9.21$0.00

$0$9.21$0.00130,000
120,000 $0.54 $65,160$8.10

$0.25 $30.000$6.00120,000
$0.50 $60,000

$12,000)
$14,400

$7.70120,000
120,000
120,000

$0.10$6.00
$0.12$10.00

$33,000$0.55$9.2560,000
$9.57 $0$0.00120,000

120,000 $9.57$0.00 $0
$0.00 $9.57 $060,000

60,000 $0.14 $8,400)$5.50
50,000 $6.00 $0.15) $7,500)

$350$0.01-Sa,aaa
-60,000
60,000

$6.00
$5.50 $0.00 $240
$5.50 $0.19 $11,400

50 $6.00 ($0.22') $10,750
$0.01-60,000

-50,000
$5.50 $600

$850$6.00 $0.02
$0.13) ($10,400)

90,000 $0.23$5.80 $20, 700
$0.01 $800-80,000

-90,000
21,450,000

$5.80 $2,880
2,908,420

South Carolln
Report

Strike/Fixed
Price

a May-2008/ Aplf f-2oga Reufew
as of 11/30/2 009 Close

MMBtus
Purchased Per

Month

Purchase
Cost/Proceeds

Purchase
Price

$0.61120,000 $7.95 $73,560
$0.32120,000 $6.25 $38,400
$0.69 $20,700

($8,100
$3,900'

-30,000 $7.65
$6.00 $0.27

30,000 $11.00 $0.13
$0.69-90,000

90,000
$7.65 $62, 100

$24,300)
$11,700)

$6.00 $0.27)
90,000 $11.00 $0.13

$0.24-30,000 $7,200$6.00
$0.12-30,000

30,000
-90,000
-90,000

$3,600
$19,800)
$22,500
$13,500

$11.00
$7.65 $0.66

$0.25$6.00
$0.15$11.00

90,000 $7.65 $0.70 $63,000
$0.43120,000 $8.10 $51,600

($8,400$5.50 $0.07120,000
$8,400$0.07$11.00120,000
$32,700
$3,500)

$0.55$9.7060,000
$0.07)$11.0050,000

120,000
120,000

$0$0.00 $10.97
$0$10.97$0.00
$0$10.9760,000 $0.00

$0.00 $10.99 $050,000
$10.97$0.0050,000 $0

$30,100$0.43$9.9070,000
$7,000$13.00 ($0.10)70,000

$0.49 $93,48$8.25
($0.10 $19,000

$19,ooo)
$39,480

$5.50190,000
190,000 $0.10$11.00

$10.10 $0.5670,000
70,000 $0.00 $11.34 $0

$11.34$0.00 $0
$0$11.3470,000 $0.00

$23,250$0.4750,000 $9.85
$6,500$0.13)50,000 $13.00

$0.53 $31,800$8.5560,000
$5.75 $0.13) $7,800)

$6,000)$0.10$12.0060,000
$27,750$0.56$8.3550,000

Trade I
Explratlon

Date
2/26/2008
2/26/2008
2/26/2008
2/26/2008
2/26/2008
2/26/2008
2/26/2008
2/26/2008
2/26/2008
2/26/2008
2/26/2008
2/26/2008
2/26/2008
2/26/2008
2/26/2008
2/26/2008
2/26/2008
2/26/2008
2/26/2008
2/26/2008
2/26/2008
3/26/2008
3/26/2008
3/26/2008
3/26/2008
3/26/2008
3/26/2008
3/26/2008
3/26/2008
3/26/2008
7/28/2008
7/28/2008
7/28/2008

7/28/2008
8/26/2008
8/26/2008
8/26/2008
8/26/2008
9/25/2008
9/25/2008
9/25/2008
9125/2008

Trade I
Expiration

Date
4/25/2008
4/25/2008
4/25/2008
4/25/2008
4/25/2008
4/25/2008
412512008
4/25/2008
4/25/2008
4/25/2008
4/25/2008
4/25/2008
4/25/2008
4/25/2008
4/25/2008
4/25/2008
4/25/2008
4/25/2008
4/25/2008
4/25/2008
4/25/2008
4/25/2008
4/25/2008
4/25/2008
5/27/2008
5/27/2008
5/27/2008
5/27/2008
5/27/2008
5/27/2008
5/27/2008
5/27/2008
5/27/2008
6/25/2008
6/25/2008
6/25/2008
6/25/2008
6/25/2008
6/25/2008

Expiration
Price

$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00

$0.00
$0.00
$0
$0.00
$0.00

$0.00
$0.00
$0.00

$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00

$0.00
$0.00

Expiration
Prtce

$0.00
$0.00

$0.00
$0.00
$0.00

$0.00
$0.00
$0.00
$0.00
$0.00

$0.00
$0.00
$0.00

$0.00
$0.00

$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0
$0.00
$0.00
$a.oo
$0.00

$0.00
$0.00
$0.00

$0.00
$0.00

Net Value
Realized Gain or

(Loss)

Realized
Value

$15,400 $108.50$0
$49,000 $108.50$0

$80, 100) $93.00
$0 $93.00$19,800

$27,000 $93.00$0
($71,400 $108.50$0

$18,200 $108.50$0
$0 $29,400 $108.50

$192,000 $310.00$0
$60,000 $310.00
$40,000 $310.00$0

$0 $201.50$123,500
$44,200 $201.50
$20,800 $201.50

($104,000) $201.50
$31,200 $201.50$0

$0 $15,600 $201.5
$33,360 $33,360 $186.00

$251,200 $620.00
$182,7'80 $403.

$251,200
$182,TS

$189,280 $403.00
($65.160 $186.00

$189,280
$0

$30,000 $186.00$0
$6a,ooo) $1ss.oo
$12,000 $186.00
$14,400 $186.00

$0
$0
$0

$93.00$0 $33.000
$176,640
$224, 640

$176,640 $372.00
$224, 640 $372.00

$19,320 $186.00$19,320
$0 $8,400 $93.00
$0 $7,500 $77.50
$0 $7.30($350)
$0 $8.76$240

$11,400 $93.00
$0 $77.50$10,750

$15.00$0
$0 ($850) $50.00
$0 $10 $124.00

$20,700 $139.50$0
$800$0 $20.00

$2,880') $90.
-1,748,439 $37,824.561,159,981

Net Value
Realized Gain or

(Loss)

Realized
Value

$73,560) $186.00$0
$0 $38,400 $186.00
$0 $46.50$20,700

$8,100
$3,900

$46.50$0
$46.50$0

$0 $62, 100) $139.50
$139.50$24

$0 $11,700 $139.50
$46.50$7,200)
$46.50($3,600

$19,800 $46.50
$22,500) $139.50
$13,500) $139.50
$63,000 $139.50

$51,600 $186.00
$8,400 $186.00

$186.00$8,4
$32,700) $93.00

$3,500 $77.50
$362,278 $372.00
$344,278 $372.00

$76,139 $186.00

$0
$0

$362,278
$344,278

$76,139
$0 $77.50$0

$1,051) $77.50
$30,100) $108.50

$1,051
$0

$7,000 $108.50$0
$93,480 $294.S

$0 $19,000 $294.50
$19,000 $294.50

$39,480) $108.50
$0
$0

$100,787 $100,787 $217,00
$587,065

$86,787
$587,065 $589,00

$86,787 $217,00
$77.50($23,250$0

$6,500 $77.50
$31,.800) $93.00$0

$7,800 $93.00$0
$93.00$0

($27,750) $77.50$0

Perlod Tool

Mar-08Put
Mar-08Call(Sold)
Mar-O8Call
Mar-01Put
Mar-08Call(SoldI
Mar-08 Call

Mar-08 Put

Mar-08 Call (Sold)
Mar-08 Call

Mar-08 Put

Mar-0_ Call/Sold)
Mar-O_ Call

Mar-08 Put

Mar-08 Call (Sold)
Mar-08 Call

Mar-08 Put

Mar-08 Call (Sold

Mar-08 FUTURES

Mar-0 FUTURES i

Mar-0E FUTURES

Mar-0E FUTURES

Apr-0_ Call

Apr-0E Put

Apt-08 Call

Apr-08 Put

Apt-08 Call (Sold)

Apt-08 Call

Apt-08 FUTURES

Apt-08 FUTURES

Apr-08 FUTURES

Au_-08 PUt

Au_-08 Put

Au_l-08 Put-Offset

Aug-08 Put-Offset

Sep-08 Put

Sap-08 Put

Sep-08 Put-Offset

Sep-o8 Put-Offset
Oct-o8 Put

Oct-08 Put

Oct-08 Put-Offset

Oct-0_ Put-Offset i

SUMMARY:

Counterparty

NYM EX

Original

Trade Date

6/5/2003

MMBtua

Purchased Per

Month

70,000

70,000

Strike/Fixed

Pdca

$6.78

NYMEX 61512003 $13.5C

NYMEX 7/312003 60,000 $8.68

NYMEX 7131200; 60,000 $6.5C

NYMEX 7/3/2007

81112007NYMEX

NYMEX

60,000

70,000=

70,008
NYMEX

81112007

120,000

$13.10

$9.75

$6.25

81112007 70,00C $13.50

NYMEX 812812007 200,000 $7.95

NYMEX 812812007 200,00( $6.25

NYMEX 8/28/200" 200,000 $12.50

NYMEX 9/4/2007 130,000 $7.80

NYMEX 91412007 130,00(; $6.35

NYMEX 9/4/2007 130,00C $13.00

NYMEX 10123/2007 130,006 $7.75

NYMEX 10/23/2007 130,000 $6.40

NYMEX 10/23/2007 130,000 $12.00

NYMEX 2/2612008 60,000 $0.00

NYMEX 2/261200( 200,000 $0.00

NYMEX 212612008 130,000 $0.0(

NYM EX 2/2612008 130,000 $0.0(

NYMEX 812912007 120,000 $8.18

NYMEX 812912007 120,000 $6.0C
NYM EX 12/6/2007

NYMEX
$7.7£

12/61200; 120,000 $6.0£

NYMEX 12/61200 120,000 $10.l(

NYMEX 3/3/200E 60,000 $9.25

NYMEX 3/26/200E 120,000 $0.00

NYMEX 312612008 120,000 $0.00

NYMEX 312612008 60,00( $0.0C

NYMEX 12/7/2007 60,00( $5.50

NYMEX 11312008 50,00[ $6.00

NYMEX 3/1 2/2008 -50,00£ $6.00

NYMEX 3/1 2/2008

NYMEX

NYMEX

NYMEX

-60,0l(

60,0l(

50,00C

-60,000

-50,00C

12/6/2007

1/3/2008

3/1 2/2008

3/13/2008

$5.50

$5.50

$6.00

$5.50

$6.00NYMEX

NYMEX 12/712007 80,000 $4.90

NYMEX 11312008 90,000 $5.80

NYMEX 3/1 2/2008 °80,000 $4.90

NYMEX 3112/2008 -90,000 $5.80

21,450,000

Purchase

Pdca

($0.22;

($o.7ol
$1.34

Trade I
Purchase

Coat/Proceeds Expiration
Date

/ $15,400 212612001

i$49,000) 2/26/200_
$80,1o0 212612008

($19,800 212612008

($27,000) 212612008

$71,400 212612008

($16,200) 212612008

I$29,400 212612008
$192,000 2/2612008

1560,0001 212612008

($40,00C 2/26/2008

$123,50£ 2/26/2008

($44,200', 2/25/2008

i$20,8001, 212612008
$104,00C 212612008

($31,200 212612008

($15,600 2/26/2008

$0 2/26/2008

$0 2/26/2008

$0 2/26/2008

$0 2/2612008

$65,160 312612008

($30,000) 312612001

$60,000 312612008

($12,000) 312612008

i$14,400 312612008

$33,000 312612008

$0 312612008

$( 312612008

$( 3/26/2008

($8,400 712812008

($7,500 712812008

$350 7/28/200_

$24E 7/28/2008

($11,400 812612008

{$10,75(; 812612008
$60£ 812612008

$85C 812612008

($10,400 9/25/2008

($20,700 9/25/200E
$800 9/25/2008

150.33

i$o.45)
$1.02

($0.26)

($o.42)
$0.96

/$0.30)

!$0.20
$0.95

($0.34)

($o.16)
$O.8(

{$0.24

($0.12'
$9.21

$9.21

$9.21

$9.21

$0.54

i$0.25}
$0.50

($o.1o)
($o.12)

$0.55

$9.57

$9.57

$9.57

($0.14

($o.15)
$0.01

$0.00

i$o.19)
($0.22)

$0.01

$0.02

($0.13

($0.23

$0.01

$0.0_ $2,880 9/25/2008

2,908,420

South Carolina May-2008/Apdl-2009 Review

Net Value
ExplmUon Realized

Reellzed Gain or Fees
Pdce Value

$0.00 $C $15,400 $108.E

$0.00 $C $49,000 $108.5

$0.00 $C ($80,100) $93£

$0.00 $£ $19,800 $93.C

$0.00 $C $27,000 $93.0

$0.00 $C !$71,400 $108.5

$0.00 $0 $18,200 $108.5

$0.0( $0 $29,400 $108.5

SO.l( $0 /$192,000) $310.0
S0.I( $(3 $60,000i $310.0

SO.l( $0 $40,0l( $310.0

S0.1( $0 /$123,50C $201.5

$0.l( $0 $44,2l( $201.5,

SO.l( $0 $20,80( $201.5,

$0.00 $0 ($104,000 $201.5,

$0.00 $0 $31,2l( $201.5_

$0.00 $( $15,600 $201.51

$0.0(3 $33,360 $33,360 $186._

$0.06 $251,208 $251,200 $620.0q

$0.0(3 $182,78C $182,786 $403.0q

$0.00 $189,28E $189,280 $403._

$6.00 $C ($65,160 $186.01

$0.00 $C $30,000 $186.5

$0.00 $C ($60,000 $186.08
$0.00 $6 $12,000 $186.08

$0.00 $£ $14,400 $186._

$0.00 $G ($33,000 $93.0(

$0.00 $176,640 $176,640 $372.0(

$0.00 $224,640 $224,640 $372.0(

$0.00 $19,320 $19,320 $186.08

S0.I( $0 $6,400 $93.0(

SO.l( $0 $7,508 $77.5(

SO.l( $0 {$35£ $7.3(

$0.l( $0 ($240 $8.7E

SO.l( $0 $11,4l( $93.0C

$0.l( $0 $10,758: $77.5(

SO.l( $0 ($600 $15.0£
$6.oc $o ($85o; $5o.l(
$0.0C $0 $10,400 $124.0£

$0.0G $( $20,70(: $139.5C

$0.0(; $( ($800 1 $20.0£

$0.00 $C {$2,880_ $90.0C

1,159,981 -1,748,43£ $37,824.5_

Period Tool

May-08 Call
May-08 Put

May-08 Call-Offset

May-08 Put

May-08 Call (Sold)

May-08 Call-Offsel

May-08 Put

May-08 Call (Sold)

May-08 Put-Offsel

May-08 Call-Offset

May-06 Call (Sold)

May-08 Put-Offset

May-08 Call-Offset

May-08 Call (Sold)

May-08 Call

May-08 Put

May-08 Call (Sold

May-08 Call

May-08 Call (Sold)

Ma)'-0_ FUTURES

May-0E FUTURES

Ma),-0E FUTURES

May-0E FUTURES

May-0E FUTURES
Jun-0E Call

Jun-08 Call (Sold)
Jun-08 Call

Jun-08 Put

Jun-08 Call (Sold)
Jun-08 Call

Jun-08 FUTURES

Jun-08 FUTURES

Jun-08 FUTURES

Jul-08 Call

Jul-08 Call (Sold)
Jul-08 Call

Jul-08 Put

Jul-08 Call (Sold)
Jul-08 Call

Raport as of 11130/2009 Close

Counterparty
Original

Trada Date

MMBtua

Purchased Per

Month

Strike/Fixed

Pdca

NYMEX 813012003 120,000 $7.98

NYMEX 81301200; 120,000 $6.28

NYMEX 9141200; $7.68
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

9141200;

9/4/200;

91412007

91412007

91412007

9/712007

9/712007

NYMEX

-30,000

30,000
30,000

-90,000,

90,00(
90,0l(

-30,000

-30,00CNYMEX

NYMEX 9/712007 30,00C

NYMEX 9/10/2007 -90,00C

NYMEX 9/10/200' -90,00C

NYMEX 9/1012007 90,00C
NYMEX

NYMEX
12/7/2007

12/7/2007

12/712007NYMEX

120,000

120,000

120,000
NYMEX

$6.0C

70,000

$11.0C

$7.65

Trade I
Purchase Purchasa

Price Coat/Proceeda Explrat|on
rlJ=t_

$0.61 $73,560 412512008

($0.32) ($38,400 4/25/2001

$0.69 $20,700 412512008

/$0.27 ($8,100) 412512008

/$0.13) {$3,900 i 412512008
$0.69 $62,100_ 412512008

$6.00 ($0.27) t$24,300 41251200!

$11.00 ($0.13 ($11,700 412512008
$6.00 $0.24 $7,20C 412512008

$11.00

$7.65

$6.OO

$11.00

$7.65

$8.10

$5.50

$11.00

3/3/2008 60,000 $9.70

NYMEX 4/25/2008 50,000 $11.00

NYMEX 412512008 120,000 $6.0(

NYMEX 412512008 120,000 $0.0(

NYMEX 4/25/2008 60,000 $0.00

NYMEX 412512008 50,000 S0.I(

NYMEX 412512008 50,000 $0.l(

NYMEX 111512007 70,000 $9.90
NYMEX 11/5/2003

NYMEX
$13.0£

12/7/200; 190,000 $8.28

NYMEX 12/71200; 190,000 $5.50

NYM EX 12/7/200; 190,000 $11.0C

NYMEX 3/3/2008 70,000 $10.10

NYMEX 512712008 70,000 $0.00

NYMEX 512712008 0 $0.0G

NYMEX 512712008 70,00( $0.0_

NYMEX 111512007 50,00( $9.85

NYMEX 11151200"/ 50,00( $13.00
NYMEX 12/612007 $8.5560,00C

NYM EX 12/612007 60,08X $5.75

NYMEX 121612007 60,00£ $12.00

NYMEX 11412001 50,00C $8.35

$0.12 $3,6l( 412512008

($0.66
$0.25

$0.15

($19,8001 412512008
$22,500 412512008

$13,50£ 412512008

/$63,000 4/25/2008
$51,60C 412512008

($0.70)
$0.43

($0.07

/$0.07
$0.5_

($0.071
$10.97

$10.97

$10.97

$10.98

$10.97

$0.43

($8,400 412512008

($8,400 412512008
$32,70(; 41251200(

($3,5001 4/25/2008
$0 41251200.

$0 4/25/2008

$0 4/25/2008

$0 4/25/2008

$0 412512008

$30,100 5/27/2008

($0.101 ($7,000) 512712008
$0.49 $93,480 512712008

($0.10) ($19,000) 5/27/200_

($0.10 ($19,000) 512712008
$0.56 $39,480 512712008

$11.34

$11.34

$0 512712008

$0 512712008

$11.34 $0 5/27/2008

$0.47 $23,25( 612512008

($0.13) ($6,50C 6/25/2008
$0.53 $31,80( 6/25/2008

($0.13) ($7,800: 612512008

($0.10 ($6,0001 6/25/2008
$0.56 $27,75C 6/25/2008

Nat Valua
ExplraUon Realized

Realized Gain or Fees
Pdce Value

$0.00 $C ($73,560) $186.0n
$0.00 $_ $38,400 $186.081

$0.00 $C 1520,700 $46.5_
$0.00 $o $8,100 $46.50

$0.00 $0 $3,900 $46.50

$0.00 $0 ($62,100) $139.50
$0.00 $0 $24,300 $139.50

$0.0( $0 $11,700 $139.50

S0.I( $0 f$7,200) $46.50

$0.0C $0 !$3,600 $46.50
SO.l( $0 $19,808 $46.50,

$0.l( $0 ($22,5001 $139.50

SO.l( $0 /$13,5001 $139.5C
$0.00 $0 $63,00( $139.5(

$O.(X $0 ($51,600; $186.0£
$0.00 $0 $8,400 $186.08

$0.00 $0 $8,40C $186.0£

$0.00 $0_ ($32,700] $93.l(
$0.0(] $( $3,50(; $77.5£

$0.0C $362,278 $362,278 $372.l(

$0.00 $344,27_ $344,278 $372.00

$6.00 $76,13_ $76,13£ $186.0£

$0.0_ $C $C $77.5C

$0.00 ($1,051 ($1,051) $77.5_

$0.00 $C i$30,100) $108.587
$0.00 $C $7,000 $108.5_

$0.00 $C /$93,480/ $294.5_
$0.00 $C $19,000 $294.5_

$0.00 $C $19,000 $294.5n

$0.00 $C ($39,480) $108.5n
$0.00 $100,787 $100,787 $217.00

$0.00 $587,005 $587,005 $589.00

$0.00 $66,787 $86,787 $217.00

$0.00 $0 ($23,250 $77.5n

$0.00 $(3 $6,500 $77.50

$0.0( $0 ($31,800 $93.00

S0.I( $0 $7,800 $93.00

$0.0C $0 $6,000i $93.00
$0.l( $0 ($27.750Y $77.50



Original
Counts rpartyPeriod Tool

Call Sold NYMEXJul-08 1/4/2008
2/1/2008Jul-08 Call NYMEX

CallJul-08 NYMEX 3/3/2008
Jul-08 FUTURES NYMEX 6/25/2008
Jul-08 FUTURES NYMEX 6/25/2008
Jul-08 FUTURES NYMEX 6/25/2008

FUTURES NYMEXJul-08 6/25/2008
Jul-08 FUTURES NYMEX 6/25/2008

11/5/2007
11/5/2007

Call NYMEXAu -OB

Au -08 Call Sold NYMEX
12/7/2007CallAu -08 NYMEX

Call Sold NYMEXAu -08 12/7/2007
CallAU -08 NYMEX 1/3/2008
Call Sold NYMEX 113/2008

2/1/2008
AU -08
Au -08 Call NYMEX
Au -08 Call NYMEX 3/3/2008

FUTURES NYMEX 7/28/2008Au -08
7/28/2008
7/2812008

Au -08
Au -08

FUTURES NYMEX
FUTURES NYMEX

Se 8
Sa 08

Call NYMEX 11/5/2007
11/5/2007Call Sold NYMEX

CallSe 08 NYMEX 1 21612007
Call Sold NYMEXSe 08 12/6/2007

1/3/2008CallSe 08 NYMEX
Call Sold NYMEX 1/3/2008Se 08

Se 08
Se 08

Call NYMEX
NYMEX

2/1/2008
31412008Call

Se 08 Call Sold NYMEX 3/4/2008
Se 08 Call NYMEX 8/5/2008
Se 08 NYMEX 8/5/2008

CallOct-08
Oct-08

NYMEX 1 1/2/2007
11/212007
12/7/2007
12/7/2007

Call Sold NYMEX
CallOct-08 NYMEX
Call Sold NYMEXOct-08

Oct-08 Call NYMEX 1/3/2008
1/3/2008
211/2008

Oct-08 Call Sold NYMEX
CallOct-08 NYMEX

Oct-08 Call NYMEX 3/3/2008
Call Sold NYMEXOct-08 3/3/2008

8/5/2008Oct-08 Call NYMEX
Oct-08
Nov-08

NYMEX
NYMEX

8/5/2008
6/3/2008Call

Nov-08 Call Sold NYMEX 6/3/2008
Nov-08
Nov-08
Nov-08

Call NYMEX 7/2/2008
7/2/2008
8/4/2008

Cali Sold NYMEX
Call NYMEX

Nov-08 NYMEX 8/4/2008
Nov-08
Nov-08
Nov-08

Call NYMEX
NYMEX
NYMEX

8/11/2008
8/11/2008

91312008Call
Nov-08 NYMEX 9/3/2008

FUTURES NYMEXNov-08 10/28/2008
10/28/2008
10/28/2008

6/3/2008

Nov-08
Nov-08
Dec-OB

FUTURES NYMEX
FUTURES NYMEX
Call NYMEX
Call Sold NYMEX 6/3/2008Dec-08

Dec-08
Dec-08

Call NYMEX 7/2/2008
7/2/2008Call Sold NYMEX

Dec-08 Call NYMEX 8/4/2008
Dec-08 NYNIEX 814/2008
Dec-08 Call NYMEX 8/20/2008
Dec-08
Dec-08
Dec-08

NYMEX
NYMEX
NYMEX

Put 8/20/2008
9/4/2008
9/4/2008

Call
Put

Dec-08 Call NYMEX 9/11/2008
Dec-08
Dec-08
Dec-08

Put NYMEX 9/11/2008
11/21/2008
11/21/2008

FUTURES NYMEX
FUTURES NYMEX

Dec-08 FUTURES NYMEX 11/21/2008
FUTURES NYMEXDec-08

Jan-09
Jan-09

1112112008
6/3/2008
6/3/2008

Call NYMEX
Call Sold NYMEX

Jan-09 Call NYMEX 7/2/2008
Call Sold NYMEX 7/2/2008

8/4/2008
8/4/2008

Jan-09
Jan-09
Jan-09

Call NYMEX
NYMEXPut

CallJan-09 8/25/2008NYMEX
8/2512008
8/25/2008

9/3/2008

Jan-09
Jan-09
Jan-09

NYMEX

Call Sold NYMEX
Call NYMEX

Jan-09
Jan-09

NYMEX
NYMEX
NYMEX

9/3/2008
9/1 2/2008
9/12/2008

Call
Jan-

FUTURES NYMEXJan-09 1 2/24/2008
FUTURES NYMEX
FUTURES NYMEX
FUTURES NYMEX

Jan-09
Jan-09
Jan-09

12/24/2008
12/24/2008
1 2/24/2008

Feb-09 NYMEXCall 6/312008
Feb-09
Feb-09

Call Sold NYMEX 6/3/2008
7/2/2008Call NYMEX

MM(Btus

Purchased Per
Month

50,000

50,000
50,000

60,000
SO,OOO

50,000
60,000
60,000

60,000
50,000
60,000
50,000
60,000

60,000
60,000
60,000
50,000
50,000
60,000
60,000
60,000

290,000
290,000

90,000

80,000
80,000
90,000
90,000

80,000
80,000

440,000

80,000
80,000
70,000
70,000
80,000
80,000

230,000
230,000
300,000

80,000
230,000
300,000
100,000
100,000
100,000
100,000
100,000

290,000
290,000
200,000
200,000
200,0
200,000
100,000
290,000
200,000
200,000
110,000
110,000
110,000
110,000
110,000
110,000
320,000
320,000
320,000
220,000
220,000
220,000
220,000
110,000
320,000
220,000
220,000

80,000
80,000

Strike/Fixed
Price

$11.50
$9.00

$10.45
$0.00
$0.00

$0.00
$0.00

$10.15
$13.00
$8.70

$12.00
$8.40

$12
$8.85

$11.00
$0.00
$0.00
$0.00

$10.40
$13.00

$8.70
$12.00
$8.40

$12.00
$9.35

$10.35
$14.00
$11.00
$7.45
$9.80

$13.00

$12.00
$8.75

$13.00
$9.95

$11.10
$15.00

$9.65
$7.25

$14.2
$20.00
$14.35
$20.00
$9.80
$8.00
$8.65
$8.00
$7.75
$6.80
$0.00
$0.00
$0.00

$14.60
$20.00
$14.80
$20.00
$10.00
$8.00
$9.00
$7.50
$8.80
$6.50
$9.80
$7.05
$0.00
$0.00
$0.00
$0.00

$14.85
$20.00
$15.00
$20.00
$10.50
$8.00
$9.15
$7.00

$14.00
$8.60
$7.00
$8.70
$7.05
$0.00
$0.00
$0.00

$15.25
$21.00
$15.00

Purchase
i rice

$0.08
$0.35
$0.55
12.34
12.34
12.34
12.34
12.34
$0.54

$0.20)
$0.58

($Q.14)
$0.77

$0,15
$0.52
$0.55
$9.16
$9.16
$9.1
$0.62

$0.29)
$0.71

($0.22)
$0.90

($0.22
$0.49
$0.79

$0.23)
$0.05

($0.06
$0.96

$0.42
$0.89

$0.30)
$0.95

($0.23)
$0.49
$0.80

$0.24)
$0.47

$0.12
$1.05

$0 29
$1.26

$0.27)
$0.66

$0.80
($0.44

$0.53
$0.20)
$6.19
$6.19
$6.19
$1.20

$0.42
$1.43

$0.45)
$0.83

{$0,24
$0.80

$0.28)
$0.43

$0.10)

{$0.25
$6.48
$6.48
$6.48

$1.37
($0.58)

$1.68
$0.70
$0.90

$0.26)
$0.82

($0.15
($0.13

$0.71
$0.20)
$0.68

$0,22)
$5.91
$5.91
$5.91
$5.91
$1.52

$0.76)
$1.87

Purchase
Cost/Proceeds

($4,000
$20,700
$27,500

$0

$0
$0

$26,750
$10,000
$34,800
($8,400
$38,500
$7,500'

$31,020
$27,500

$0
$0

$37,200
($17,100)

$42,600
$13,200)
$45,000

$10,750
$29,100
$47,640

($13,800)
$14,500

$17,400)
$86,400

$37,800)
$71,200

$24,000)
$85,050

$20,700)
$44,100
$64,000

($19,200)
$206,800
$52,800)
$84,000

$23,200
$88,200

($18,900)
$52,560

$21,600)
$184,000

$101,200
$158,100
{$60,000)

$0
$0
$0

$120,000
$41,500
$143,000
$45,000)
$83,000

$24,000)
$232,000
($81,200'

$86,000
($20,000)

$50,000
$0
$0
$0

$150,370
$63,800)
$184,800
$77,000'
$98,450

($28,600)
$262,400
$48,000)
$41,600
$156,200
($44,000)
$149,600
$48,400)

$0
$0
$0
$0

$121,600
$60,800)
$168,300

Trade /

Expiration
Date
6/25/2008
6/25/2008
6/25/2008
6/25/2008
6/25/2008
6/25/2008
6/25/2008
6/25/2008
7/28/2008
7/28/2008
7/28/2008
7/28/2008
7/28/2008
7/28/2008
7/28/2008
7/28/2008
7/28/2008
7/28/2008
'712812008
8/26/2008
8/26/2008
8/26/2008
8/26/2008
8/26/2008
8/26/2008
8/26/2008
8/26/2008
8/26/2008
8/2612008
8/26/2008
9/25/2008
9/25/2008
9/25/2008
9/25/2008
9/25/2008
9/25/2008
9/25/2008
9/25/2008
9/25/2008
9/25/2008
9/25/2008

10/28/2008
10/28/2008
10/28/2008
10/28/2008
10/28/2008
10/28/2008
10/28/2008
10/28/2008
10/28/2008
10/28/2008
10/2812008
10/28/2008
1 0/28/2008
11/21/2008
11/21/2008
11/21/2008
11/21/2008
11/21/2008
1112112008
1 1/21/2008
1 1/21/2008
11/21/2008
11/21/2008
11121/2008
11/21/2008
1 1/21/2008
11/21/2008
1 1/21/2008
11/21/2008
12/24/2008
12/24/2008
12/24/2008
12/24/2008
1212412008
12/24/2008
12/24/2008
1 2/24/2008
12/24/2008
1 212412008
1 2/24/2008
12/24/2008
1 2/24/2008
12/24/2008
12/24/2008
12/24/2008
1 2/24/2008

1/27/2009
1/27/2009
1/27/2009

Expiration
PHce

0.00
0.00
0.00
0.00

0.00
$0.00
0.00

$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0
$0.00

$0.00
$0.00

$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00

0.00

0.00
0.00

$0.00
$0.00
$0.00
$0
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00

0.00
0.00
0.00

$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00

$0.00

$0.00
$0.00

Realized
Value

$0
$0

$124,691
$227,629
$199,691
$200,629

$94,691

$27,780
$38,150
$18,78

$0
$0
$0
$0

$0
$0
$0
$0
$0

$0
$0

$0
$0
$0

$0
$0
$0
$0

$0
$0

$0

$0
$0
$0

$145,120
$417,220)
$184,200)

$0
$0

$0
$0

$0
$0
$0
$0

$0
($151,900)
($295,510

$3,800
$113,BQQ

$0
$229,680)

($348,160)
($239,360
$250,360

$0
$0
$0

Net Value
Realized Gain or

(Loss)
$77.50$4,000

($20,700 $93.00
$27,500)
$124,691

$77.50
$155.00

$227,629 $186.00
$199,691 $155.00

$186.00$200,629
$94 691 $155.00

$26,750) $77.50
$10 000 $77.50

$93.00$34,80Q
$93.00$8,400

($38.500 $77.50
$7,500

$31,020
$77.50
$93.00

$27,500) $77.50
$27,780 $186.00
$38,150 $155.00
$18,780 $186.00

($37.200 $93.00
$17,100 $93.00

$93.00$42,600)
$13,200 $93.00

$77.50$45,000
$10,750 $77.50

($29.100 $93.00
$47.640) $93.00

$93.00$13,800
$14,500 $449.50
$17,400 $449.50

($86,400 $139.50
$37,800 $139.50

$71,200) $124.00
$24,000 $124.00

$85,050 $139.50
$20,700 $139.50

($44, 100') $139.50
($64.000 $124.00

$19,200 $124.00
($206,800) $682.00

$52,800 $682.00
{$84,000 $124.00

$23,200 $124.00
($88,200 $108.50

$18,900 $108.50
$52,560) $124.00
$21,600 $124.00

$356.50$184,000
$101,200 $356.50

$158.100 $465.00
$60,000 $465.00

($145,120) $248.00
$417,220 $713.00
$184,200' $930.00
$120,000' $155.00

$41,500 $155.00
$143,000 $155.00

$45,000 $155.00
$155.00$83,000

$24,000 $155.00
$232,000' $449.50

$81,200 $449.50
$86,000) $310.00
$20,000 $310.00

$46,000 $310.00
$50,000 $310.00

$151.900' $310.00
$295.510 $899.00

$3,800) $620.00
($113,BQQ) $620

$170.50{$150,370
$63,800 $170.50

$184,800) $170.50
$77,000 $170.50

$98.450) $170.50
$28,600 $170.50

$496.00$262,400
$48,000 $496.00
$41,600 $496.00

$156,200 $341.00
$44,000 $341.00

{$149,600) $341.00
$48,400 $341.00

$229,680 $341.00
$992.00$348,160

($239.360 $682.00
$250,360) $682.00

{$121,600) $124.00
$60,800 $124.00

$168,300) $139.50

Period Tool Counterparty Odglnal
Trade Date

Jul-08 Call (Sold) NYMEX
Jul-08 Call NYMEX

Jul-08 Call NYMEX

Jul-08 FUTURES NYMEX

Jul-08 FUTURES NYMEX

Jul-08 FUTURES NYMEX

Jul-08 FUTURES NYMEX

Jul-08 FUTURES NYMEX

Aug-08 Call NYMEX
Aug-08 Call (Sold) NYMEX

Aug-04 Call NYMEX
Aug-0( Call (Sold) NYMEX

Au_l-0E Call NYMEX
Aug-o( Call (Sold) NYMEX

Au_l-08 Call NYMEX

Call NYMEX

FUTURES NYMEX

Aug-08 FUTURES NYMEX

Au_l-08 FUTURES NYMEX

Sep-08 Call NYMEX

._.._.___ _ NYMEX

Sep08 Call NYMEX

_ NY___MEX __
Sep08 Call NYMEX

Sep.-08 Call (Sold) NYMEX
Sep-08 Call NYMEX

Call NYMEX

_ NYMF_X
Call NYMEX

Sep-0E Put NYMEX
Oct-0E Call NYMEX

Oct-O( Call (Sold) NYMEX
Oct-0( Call NYMEX

Oct-0£ Call/Sold) NYMEX
Oct-08 Call NYMEX

Oct-08 Call (Sold) NYMEX
Oct-08 Call NYMEX

Oct-08 Call NYMEX

Oct-08 Call (Sold) NYMEX
Oct-08 Call NYMEX

Oct-08 Put NYMEX

Nov-08 Call NYMEX

Nov-08 Call (Sold) NYMEX
Nov-08 Call NYMEX

Nov-08 Call (Sold NYMEX
Nov-08 Call NYMEX

Nov-08 Put NYMEX

Nov-08 Call NYMEX

Nov-0( Put NYMEX

Nov-0( Call NYMEX

Nov-OE Put NYMEX

Nov-0( FUTURES NYMEX

Nov-08 FUTURES NYMEX

Nov-08 FUTURES NYMEX

Dec.-08 Call NYMEX

Dec-08 Call (Sold) NYMEX
Dec-08 Call NYMEX

Dec.-08 Call (Sold) NYMEX
Dec-08 Call NYMEX

Dec-08 Put NYMEX

Dec-08 Call NYMEX

Dec-08 PUt NYMEX

Dec-08 Call NYMEX

Dec-08 PUt NYMEX

Dec-08 Call NYMEX

Dec-08 Put NYMEX

Dec-08 FUTURES NYMEX

Dec-o( FUTURES NYMEX

Dec-0( FUTURES NYMEX

Dec-0( FUTURES NYMEX

Jan-0 c Call NYMEX

Jan-0 s Call (Sold) NYMEX
Jan-0C_ Call NYMEX

Jan-0_ Call (Sold) NYMEX
Jan-0S Call NYMEX

Jan-0_ Put NYMEX

Jan-09 Call NYMEX

Jan-09 Put NYMEX

Jan-09 Call (Sold) NYMEX
Jan-e9 Call NYMEX

Jan-09 Put NYMEX

Jan-09 Call NYMEX

Jan-09 Put NYMEX

Jan-09 FUTURES NYMEX
Jan-09 FUTURES NYMEX

Jan-09 FUTURES NYMEX

Jan-09 FUTURES NYMEX

Feb-09 Call NYMEX

Feb-09 Call (Sold / NYMEX
Feb-09 Call NYMEX

11412008

2/112008

31312008

612512008

612512008

612512008

612512008

612512008

111512007

11/5/2007

12/7/2007

12/7/2007

11312008

MMBtuI

Purchased Per

Month

50,00(

60,00(

50,00£

50,00£

C

60,00£

50,000

50,0OG

50,000

60,000

60,000

50,000

11312008 50,000

2/112008 60,000

3/3/2008 50,000
7/28/200.

712812004

712812008

11151200./

11151200"/

12/6/2007
12/6/200_

1/3/200T

31412008

60,000
t__

50,000

60,000

60,0(X

60,00C

60,00£

60,000

50,00£

Strike/Fixed Purchase Purchase Trade I

Pdce Pdce Cost/Proceeds Expiration
nat=

$11.56 150.08 ($4,000) 612512008
$9.0_ $0.35 $20,700 612512008

$10.45 $0.55 $27,50( 612512008
$0.00 $12.34 $£ 612512008

$0.00 $12.34 $C 612512008

$0.00 $12.34 $C 612512008

$0.00 $12.34 $C 612512008

$0.00 $12.34 $C 612512008

$10.15 $0.5z $26,75(3 712812008

$13.00 ($0.20' ($10 000 7/28/200_

$8.70 $0.54 $34,80(3 712812004

$12.0( ($0.141 ($8,400 712812004

$6.40 $0.77 $38,500 7/28/200E

$12.0£ /$0.15 ($7,500 712812008

$8.84 $0.52 $31,020 712812008
$11.0£ $0.55 $27,500 712812008

1/3/2008 50,00(3 $12.00

2/112001 60,00(3 $9.35

31412008 60,000

60,000
8/5/2008

$0.0£ $9.16 $0 712812006

$0.0(3 $9.16 $O 7/28/2008

$0.0G $9.16 $0 7128/200_

$10.46 $0.62 $37,20( 8/2612008

$13.00 ($0.29) ($17,10£ 8/26/2008

$8.70 $0.71 $42,60£ 8/26/2008

$12.00 ($0.22) ($13,200'. 812612008

$8.40 $0.90 $45,00C 812612008
i$0.22 / ($10,750 812612008

$0.4 ¢. $29,10(3 812612008

__ $10.35 $0.7, ¢ $47,640 812612008

$14.'-_ _ -- ($13,8001 8/26/200_ __
__ $1.._1.._._ $0.0E $14,500 8/26/20"_

Expiration Realized Net Value

Pdce Value Realized Gain or Fees
II r=eet

$0.00 $(3 $4,000 $77._

$0.00 $0 ($20,700 $93.1

$0.00 $0 ($27,500) $77.t
$0.0( $124,691 $124,691 $155.(

$0.0( $227,629 $227,629 $186.¢

$0.0( $199,691 $199,691 $155.(

$0.0£ $200,629 $200,62_ $186.(

$0.0£ $94,691 $94,691 $155.(

$0.0£ $0 ($26,7501 $77.`=
$0.0(3 $0 $10,00£ $77.5

$0.00 $( /$34,806 $93.C
$0.00 $( $8,4.06 $93.C

$0.0(3 $C ($38,500 $77._

$0.00 $C $7,50(] $77.5

$0.00 $C ($31,020 $93.C

$0.00 $(3 _$27,500) $77.5
$0.00 $27,78(3 $27,780 $186.0

$0.00 $38,150 $38,150 $155.0

$0.00 $18,780 $18,780 $186.0

$0.0( $0 ($37,200 / $93.0
$0.0£ $0 $17,100 $93.0

$0.0C $0 _ $63.0
$0.0£ $0 $13,20£ $93.0

_J_ $0 _ $77.5
$0.0£ $0 $10,75C $77.5,

$0OC $0 ($29,10(3 $93.0_

$0.0£ $G ($47,640; $93.01

$0.0G__ $._.._(__ $13,80£ $93.0_

$0.00 $C _ $449.5_
$0.00 $E $17,406 $449._

$0.00 $C ($86,400 $139.51

$0.00 $£ $37,800 $139.5_

$0.00 $C ($71,200) $124.0_
$0.00 $C $24,000 $124.00

$0.(30 $6 t$85,050 $139._
$0.00 $(3 $20,700 $139.5(

$0.00 $0 ($44,100 $139.5(

$0.00 $0 ($64,000 $124.0(

$0.0( $0 $19,200 $124.0(

$0.0( $0 !$206,800) $682.0(
$0.0£ $0 $52,80( $682.0(

$0.0( $0 !$84,000' $124.0(
$0.0£ $0 $23,20( $124.0£

$0.00 $0 ($88,20£ $108.5£

$0.0£ $0 $18,90£ $108.5£

$0.0£ $0 i$52,5601 $124.0£
$0.0_ $( $21,60(3 $124.0£

$0.0G $( ($184,006 $356.5(3
$O.OG $C $101,20_ $356.50

$0.0(] $C ($158,100 $465._1
$0.00 $C $60,000 $465.0ql

$0.00 ($145,12(3 ($145,120) $248.0u

$0.00 /$417,2201 ($417,220 $713.0qJ

$0.00 ($184,200i /$184,200 $930.0(J

$0.(30 $C ($120,000 $155.0('J
$0.00 $0 $41,500 $155.0u

$0.00 $0 i$143,000 $155.00
$0.0( $0 $45,000 $155.00

$0.0( $0 /$83,000 $155.00
$0.0£ $0 $24,000 $155.00

$0.0£ $0 ($232,00( $449.50
$0.0£ $0 $61,20£ $449.5(

$0.0£ $0 ($86,0001 $310.0£
$0.0£ $0 $20,00£ $310.0£

$0.0£ $0 /$46,000; $310.00
$0.0£ $0 $50,00£ $310.00

$0.0£ ($151,900)_ /$151.900 $310.00

$O.0G ($295.510 ($295,510 $899.0£

$0.06 /$3,800' ($3,800; $620.0£

$0.0(] /$113,80£ ($113,800 $620.0C

$0.00 $E !$150,370 $170._
$0.00 $C $63,800 $170.5(i

$0.00 $C ($184,800 $170.5(i
$0.00 $(3 $77,000 $170.5_'1

$0.00 $C ($98,450) $170.51"1
$0.00 $(3 $28,600 $170.50

$0.00 $(3 /$262,400) $496.00
$0.00 $0 $48,000 $496.00

$0.00 $0 $41,600 $496.00

$0.0G $0 I$156.200 $341.00
$0.0( $0 $44,000 $341.00

$0.0£ $0 ($149,600) $341.00

$0.0£ $0 $48,40( $341.00

$0.0£ /$229,680) ($229,680' $341.0(

$0.0£ ($348,160) ($348,16£ $992.0(

$0.0£ ($239,360 / ($239,360 $682.OC

$0.0£ ($250,360 ($250,3601 $682.0£

$0.06 $( ($121,600; $124.0£

$0.0(3 $( $60,80(3 $124.0(3
$0.00 $C ($168 300_ $1_9 Re

81512008

11/2/2007

1112/2007

12/7/2007

12/7/2007

1/3/200_

11312004

2/112004

3/3/200;

31312008

81512008

81512008

61312008

61312008

712/2008

7/2/2001

8/4/2008

81412008

8111/2008

811112008

9/3/2008

91312008

10/28/2008

10/28/2008

__290,000
290,000

90,000

90,000

80,000

80,000

90,000

90,000

90,000

80,000,

80,00(

440,00£

440,00£

80,00£
80,00C

70,00£

70,00£

80,00(3

80,006

230,000

230,000

300,000

300,000

80,000

230,000

$7.4E
$9.8C

$13.0£

$6.56
$12.0£

$8.74

$13.0£

$9.95

$11.1(3

$15.00

$9.65

$7.25

$14.25

$20.00

$14.35

$20.00

$9.80

$8.00

$8.65

$8.00

$7.7, =

$6.8(

$0.0£

$0.0£

10/2812004 300,000 $0.0£
61312004 100,000 $14.60

6/3/206 $20.00
7/2/2008

712/2008

100,000

100,0001

100,00£

100,00C

100,00£

290,00C

290,00£

200,000

81412008

81412008

812012008

812012005

9/4/2008

$14.86

$20.0(3

$10.00

$8.00

$0.00

$7.50

$8.80
91412008 200,00£ $6.50

9/11/2008 200,00(3 $9.80

9/11/2001 $7.05200,006

100,00(3

290,000

200,000

200,000

110,000

110,000

110,000

110,000

110,000

110,000

320,000

320,00£

320,00£

220,00£

11/21/2008

1112112008

1112112008

11/21/2008

613/2008

61312008

7/2/2008,

7/2/200

81412004

81412004

812512008

812512008

8/25/200_

91312008

91312008

9/12/200_

9/12/2008

12/2412008
12/24/2008

12/2412008

1 2/2412008

220,00C

220,00C

220,000

110,00£

320,00(3

220,000

220,000

80,000

$0,00

$0.00

$0.0(

$0.0(

$14.8_ =

$20.0£

$15.0£

$20.0£

$10.5(3

$8.0£

$9.15

$7.06

$14.00

$8.60

$7.00

$8.70

$7.05

$0.00

$0.00

$0.00

$0.00

613/200( $15.25

6/3/2008 80,000 $21.0(

7/2/2008 90,000 $15.0(

($0.08 ($17,400) 8/26/2008

$0.98 $86,400 912512008

($0.42 ($37,800) 912512008
$0.8_ $71,200 9/25/2008

($0.301 i$24,000) 912512008

$0.95 $85,050 912512008

($023) ($20,700) 912512008
$0.49 $44,100 9/25/2008

$0.80 $64,00( 912512008

/$0.24) ($19,200 912512001
$0.47 $206,60(; 912512008

($0.12 ($52,8001 9/25/2008
$1.05 $84,000 1012812008

($0.29 / /$23,20(3 1012812008
$1.26 $68,20£ 1012812008

($0.27 !$18,900; 1012812008
$0.68 $52,56(3 10/28/2008

($0.2T 1521,6001 10/28/200_
$0.8C $184,00(3 10/28/200_

!$0.44 /$101,200 1012812004
$0.53 $158,100 1012812004

/$0.20; i$60,000) 1012812008
$6. lS $0 1012812008

$6. IS $0 10/28/2008

$6. lg $0 10/28/2008

$1.20 $120,000 1112112006

/$0.42 /$41,500 i 1112112008
$1.43 $143,00( 1112112008

($0.45) i$45,000 1112112008
$0.83 $83,00( 11/21/2008

i$0_24 ($24,0001 111211200(
$0.80 $232,00C 11/21/2008

($0.28) ($81,20£ 1112112008
$0.43 $66,000 1112112008

($0.10) ($20,0001 , 1112112006
$0.28 $46,00(3 11/21/2008

i$0.25 ($50,00e 1112112008
$6.44 $(3 111211200(

$6.44 $0 11/21/200£

$6.48 $0 111211200

$6.48 $0 1112112004

$1.3"/ $150,370 12/24/2008

($0.58', ($63,800) 1212412008
$1.68 $184,800 12/24/2008

/$0.70 ($77,000 1212412008
$0.90 $98,450 1212412008

($0.26 ($28,600) 12/24/2008
$0.82 $262,400 12/2412008

($0.15 ($48,000), 1212412008

!$0.13 ($41,600 1212412008
$0.71 $156,20£ 12/24/2008

($0.20) ($44,00£ 12/2412008

$0.68 $149,60£ 12/24/2008

150.22) ($46,400'. 1 2/2412008

$5.91 $C 12/24/2008

$5.91 $(3 1212412008

$5.91 $(3 1212412008

$5.91 $(3 12/24/200_

$1.5.; $121,600 1/27/200 c,

($0.76'. ($60,800) 1/27/200'
$1.87 $168,300 11271200'



Counterparty
Ortglnal

Trade Date
Tool

Feb-09 Call Sold NYMEX 7/2/2008
Feb- Call NYMEX 8/412008
Feb-09 Put NYMEX 8/4/2008

814/2008
8/14/2008
8/29/2008

Feb-09 Call Sold
Feb-09 Put
Feb-09 Call

NYMEX
NYMEX
NYMEX

8/29/2008
8/29/2008

NYMEX
NYMEX

Feb-09 Put
Feb-09 Call Sold
Feb-09 Call NYMEX 9/412008
Feb-09 Put
Feb-09 Call Sold
Feb-09 Call

NYMEX
NYMEX
NYMEX

9/4/2008
9/4/2008

9/18/2008
Feb-09 Put NYMEX 9/18/2008

9/18/2008
1/27/2009
11271200

NYMEX
NYMEX
NYMEX

Feb-09 Call Sold
Feb-09 FUTURES
Feb-OS FUTURES

NYMEX 1/27/2009Feb-09 FUTURES
Feb-09 FUTURES
Feb-09 FUTURES
Mar-09 Put-Offset

1/27/2009
1/27/2009
1/26/2009

NYMEX
NYMEX
NYMEX

Mar-09 Put NYMEX 61312008
NYMEXMar-09 Call

Mar-09 Put
Mar-09 Call Sold

6/3/2008
6/3/2008
6/3/2008

BP
NYMEX

Mar-09 Put-Offset NYMEX 1/26/2009
8/4/2008
7/2/2008
8/4/2008

NYMEX
NYMEX

Mar-09 Put
Mar-09 Call
Mar-09 Put BP
Mar-09 Call Sold NYMEX 7/2/2008

NYMEX
NYMEX
NYMEX

1/26/2009
8/4/2008
8/4/2008

Mar-09 Put-Offset
Mar-09 Put
Mar-09 Call
Mar-09 Put BP 8/4/2008

NYMEX
NYMEX
NYMEX

Mar-09 Call Sold
Mar-09 Put-Offset
Mar-09 Put

8/4/2008
112612009
8/20/2008

Mar-09 Call NYMEX 8/20/2008
BP 8/20/2008

1/26/2009
9/3/2008

Mar-09 Put
Mar-09 Put-Offset
Mar-09 Put

NYMEX
NYMEX

Mar-09 Call NYMEX 9/3/2008
Mar-09 Put
Mar-09 Call Sold
Mar-09 Put-Offset

BP 9/3/2008
9/3/2008

1/26/2009
NYMEX
NYMEX

Mar4)9 Put NYMEX 9/12/2008
Mar-09 Call
Mar-09 Put
Mar-09 Call Sold

9/12/2008
9/1212008
9/12/2008

NYMEX
BP
NYMEX

A r-09 Call NYMEX 8/7/2008
A r-09 Put
A r-09 Call
A r-09 Put

NYMEX

NYMEX
NYMEX

8/7/2006
8/11/2008
8/11/2008

A r-09 Put NYMEX 8/11/2008
A r-09 Call
A r-09 Put
A r-09 Call Sold

NYMEX
NYMEX
NYMEX

913/2008
9/3/2008
9/3/2008

A r-09 Call NYMEX 9/18/2008
NYMEX
NYMEX
NYMEX

9/18/2008
9118/2008
10/8/2008

A r-09 Put
A r-09 Call Sold
A r-09 Call
A r-09 Put NYMEX 10/8/2008

NYMEX
NYMEX
NYMEX

A r-09 FUTURES
A r-09 FUTURES
A r-09 FUTURES

3/26/2009
3/11/2009
3/26/2009

A r-09 FUTURES NYMEX 3/26/2009
3126/2009
3/26/2009

A I'-09 FUTURES
A r-09 FUTURES

NYMEX
NYMEX

SUMMARY:

Counterparty
Original

Trade Date
Period Tool

Ma -09 Put-Offset NYMEX 1/26/2009
Ma -09 Put
Ma -09 Call
Ma -09 Put

NYMEX
NYMEX

8/5/2008
8/5/2008

1/26/2009BP
Ma -09 Call Sold NYMEX 8/5/2008
Ma -09 Put-Offset
Ma -0 Put
Ma -09 Call

NYMEX
NYMEX
NYMEX

1/26/2009
8/11/2008
8/11/2008

Ma -09 Put BP 1/26/2009
Ma -09 Put-Offset
Ma -09 Put
Ma -09 Call

1/26/2009
9/4/2008
9/4/2008

NYMEX
NYMEX
NYMEX

Ma -09 Put BP 1/26/2009
Ma -OS Put-Offset
Ma -09 Put
Ma -09 Call

NYMEX
NYMEX

NYMEX

1/26/2009
9/18/2008
9/18/2008

Ma -09 Put BP 1/26/2009

Trade I
Expiration

Date

MMBtus
Purchased Per

Month

Strike/Fixed Purchase Purchase
Price Price Cost/Proceeds

$20.00 $0 87 $78,300 1/27/2009
$10.10 $1.1480,000 $90,800 1/27/2009

$0.30}80,000 ($24,000) 1/27/2009
1/27/2$0.20 $16,000)

$55,250
$265,200

$16
1/27/2009
1/27/2009

$7.50 $0.33
$9.70 $1.02

170,000
260,000
260,000
260,000

$7.50 ($0.31 $80,600
$44,200

1/27/2009
1/27/2009$16.00 $0.17

170,000 $8.35 $0.87 $147,050 1/27/2009
$7.00 $0.23)

$13.00 ($Q.14
1/27/2009
1/27/200S
1/27/2009

170,000
170,000
160,000

$39,100)
$23,800
$148,000$0.93$8.60

$7.50 ($0.45160,000 1/27/2009$72,000
($28.800)$0.18$13.00160,000

80,000
170,000

1/27/2009
1/27/2009
1/27/20

$0.00 $4.51 $0
$0.0 $4.51 $0

1/27/2009$0$0.00 $4.51260,000
$0$0.00 $4.51 112712009

1/27/2009
2/24/2009

170,000
160,000 $0.00 $4.51 $0

$8.25 $0.2370,000 $16,100
($16,100)$8.25 $0.23)70,000 2/24/2009

$15.60 $1.47
$8.25 ($0.21 }

$21.00 &$0.72

70,000 $102,900
$14,350
$50,400)

2/24/2009
2124/2009
2/24/2009

70,000
70,000

$0.3360,000 $7.75 $19,800 2/24/2009
60,000 $7.75 $0.33 {$19800)

$117,000
$18,300)

2/24/2009
2/24/2009
2/2412009

60,000 $14,90 $1.95
60 $7 75 $0.31)

$20.00 &$0.96) $57,600 2/24/200960,000
$28,000

$28,000
$88,900

$8.00 $0.4070,000 2/24/200S
2/24/2009
2/24/2009

70,000 $8.00 ($0.40
$9.75 $1.2770,000
$8.00 $0.38) ($26,250)70,000 2/24/2009

$16.00 $0.24)
$7.50 $0.40
$7.50 ($0.40

$16,800)
$80,000

$80,000)

2/24/2009
2/24/2009
2/24/2009

70,000
-200,000
200,000

$0.93200,000 $9.65 $186,000 2/24/2009
$75,000)
$23,400

($23,400)

$7.50 2/24/2009
2/24/2009
2/24/2009

200,000
-130,000
130,000

$0.38
$6.60 $0.18
$6.60 $0.18)

$0.84 $109,200$8.60130,000 2/24/2009
2/24/2009
2/24/2009
2/24/2009

$20, 150\
$23,400
$39,000

$6.60 &$0.16
$13.00 ($0.18

130,000
130,000

-130,000 $7.00 $0.30
$7.00 $0.30)130,000 ($39,000) 2/24/2009

2/24/2009
2/24/2009
2/24/2009

$119,600
$35,750
$19,500

$8.50 $0.92
$7.00 $0.28

$14.00 ($0.15)

130,000
130,000
130,000
120,000 $10.50 $0.59 $70,200 3/26/2009

$7.30 $0.23 $27,6QO'

$87,480
$6,000)

3/26/2009
3/26/2009
3/26/2009

120,000
120,000 $9.45 $0.73

$7.00 $0.20)30,000
3/26/2009$7.00 $0.20)90,000 $18,000)

$8.50 $0.68
$6.50 $0 20

3/2612009
3/26/2009
3/26/2009

130,000
130,000
130,000

$88,400
$26,000
$18,200'$12.00 $0.14
$93,600$0.78$8.60 3/26/2009120,000

3/26/2009
3/26/2009
3/26/2009

&$48,000)
$12,000)
$59,040

120,000
120,000
120,000

$7.00 $0.40}
$13 $0.10)
$8.10 $0.49

3/26/2009$6.00 $0.20120,000 $24,000
3/26/2009
3/26/2009
3/26/2009

$0.00 $3.95 $0120,000
30,000 $0.00 $3.95 $0

$0.00 $3.9590,000 $0
$0 3/26/2009$0.00 $3.95130,000

$0.00120,000
120,000

21,520,000

3/26/200
3/26/2009

$3.95
$0$3.95$0.00

3,446,030
South Carolina May-2009/December-2009 Revtew

Report as of 11/I/2009 Close
Trade I

Expiration
Date

MMBtus
Purchased Per

Month

Strike/Fixed Purchase Purchase
Price Price Cost/Proceeds

4/27/2009$22,800$0.19$7.00120,000
4/27/2009
4/27/2009
4/27/2009

$7.00 ($0.19
$9.70 $0.86
$7.00 $0.17

$22,800
$103,200
$19,800

120,000
120,000
120,000

($14,400) 4/27/2009$15.00 $0.12)120,000
$7.00 $0.23
$7.00 $0.23)

-120,000
120,000

$27,600
$27,600)

4/27/2009
4/27/2009
4/27/2009$91,080$9.40 $0.76120,000
4/27/2009$24,600$7.00 $0.21120,000

$20,800
($20,800)

4/27/2009
4/27/2009
4/27/2009

$6.50 $0.16-130,000
130,000 $6.50 $0.16)

$87, 100$0.67$8.45130,000
4/27/2009$17,550$6.50 {$014

-120,000
120,000

$0.43$7 $51,600
$51,600

4/27/2009
4/27/2009
4/27/2009

$7.00 ($0 43
$102,600$8.55 $0.86120,000

120,000 {$48,600)$7.00 $0.41) 4/27/2009

Realized
Value

Expiration
Pdce

$0.00 $0
$0

$0.

$0
$0

$0.00 $0
$0.00 $0

$0$0.00

$0$0.00
$0.00 $0

$0$0.00
$0.00 $279.601
$0.00 $509, 152
$0.00 $778,703}
$0.00 $424, 152
0.00 ($479,202)
0.00 $0

$00.00
$00.00

24 $280,980)
$0
$0

$0.00 $0
$0.00 $0

$0$0.00
$4.24 $210,840

$0$0.00
$0
$0

$4.24 $263,480
$0.00

$0$0
$0$0.00
$0$0.00

$4.24 ($652,800
$0.00 $0
$0.00 $0

$0$0.00
$4.24 &$307,320)
$0.00 $0
$0.00 $0
$0.00 $0
$0.00 $0
$4.24 $359,320)
$0.00
$0.00
$0.00
$0.00
$0.00
$0.00

$0$0.00
$0$0.00
$0$0.00

$0.00 $0
$0

$0.00
$0$0.00

$0.00 ($402,000
$0.00 $91,500
$0.00 $274,500
$0,00 $331,500)

$366,000$0
$0 00 ($246,000)

-6, 147,835

Expiration
Pttce

Realized
Value

$0.00

$0.00
$3.25 ($449,640

$0.00 $0
$0.00

$0$0.00
$3.25 ($449,640

$0$0.00
$0$0.00
$0$0.00

$3.25 $422, 110)
$0.00 $0

$0$0.00
$0$0.00

$3.25 $449,640

Net Value
Realized Gain or

(Loss)
$78,300 $139.50

($90,800 $124.00
$24,000 $124.00
$16,000 $124.00
$55,250 $263.50

$265,200
$80,600 $403.00
$44,200 $403.00

$403.00

($147,050 $263.50
$39,100 $263.50

$263.50$23,8
$148,000) $248.00

$72,000 $248.00
$28,800 $248.00

$279.601) $248.00
($509,152) $527.00
$778,703 $806.00
$424, 152 $527
$479,202} $496.00
($16.100 $108.50

$16,100 $108.50
($102,900) $108.50

$0.00($266,630
$50,400 $108.50

$93.00($19,800
$93.00$19,800

$117000} $93 00

$57,600 $93.00
($192,540)

$28,000' $108,50
$28,000 $108.50

($88,900 $108.50

$0,00

$0.00$237,230)
$16,800 $108.50

$80,000 $310.00
$80,000 $310.00

$186,000) $310.00
$577,800 $0.00

$23,400) $201.50
$23,400 $201.50

$109,200 $201.50
$287, 170)

$23,400 $201.50
($39.000 $201.50

$39,000 $201.50
($119,600) $201.50

$0.00$323,570
$19,500 $201.50

($70.200) $186.00
$27,600 $186.00

$87,480) $186.00
$6,000 $46.50

$18,000 $139.50
$201.50$88,400

$26,000 $201.50
$18,200 $201.50

$93,600) $186.00
$48,000 $186.00
$12,000 $186.00

$186.00$59,040
$24,000 $186.00

$372.00$402,000
$91,500) $93.00

($274,500) $279.00
($331,500 $403.00
$366,000) $372.00
$246,000) $372.00

-9,593,865 $43,384.50

Net Value
Realized Gain or

(Loss)
$186.00$22,800
$186.00$22,8

$103,200 $186.00
$0.00$429,840

$14,400 $186.00
$27,600) $186.00
$27,600 $186.00

$91,080) $186.00
$0.00$425,040

($20.800 $201.50
$20,800 $201.50

$87, 100) $201.50
$0.00$404,560

$51,600) $186,00
$51,600 $186.00

$102,600 $186.00
$0.00($401,040

Period Tool Counterparty Odglnal
Trade Date

Feb-09_ NY._.MEX __
Feb-09 Call NYMEX

Feb-09 Put NYMEX

Feb-09 Ca7 (Sold_ NYME'_--_--
Feb-09 Put NYMEX

Feb-09 Call NYMEX

Feb-09 Put NYMEX

Feb-09 _ NYMEX
Feb-09 Call NYMEX

Feb-0 c, Put NYMEX

Feb-O¢` _ NYMEX
Feb-0¢` Call NYMEX--'_'-- --

Feb-0_ PUt NYMEX

Feb-0 c__ NYMEX
Feb-0 c FUTURES NYMEX_

Feb-0S FUTURES NYMEX

Feb-0_ FUTURES NYMEX

Feb-O FUTURE---S NYME_'-'--

Fe_0! FUTURES NYMEX

Mar-09 Put-Offset NYMEX

Mar-09 Put _ NYMEX
Mar-09 Call NYMEX _-

Maro09 Put BP

Mar-09 Call (Sold) NYMEX
Mar-09 Put-Offset NYME'X-'_-

Mar-09 Put NYMEX

Mar-09 Call NYMEX

Mar-0( P'-_--"_ B'-P-_ --

Mar-0¢` _ NYMEX

aar-0¢` Put-Offse..._t.tNY_MEX---'-'_ --
Mar-0_ PUt NYMEX

Mar-0_ c Call __ NYMEX
Mar-0_ Put BP

Mar-0S _ NYMEX
Mar-09 Put-Offse NYMEX

Mar-09 Put NYMEX

Mar-0! Call NYMEX

Mar-09 Put BP

Mar-09 Put-Offset NYMEX

Mar-09 Put NYMEX

Mar-0 (, Call NYMEX

Mar-09 Put BP

Mar-09 Call ISol--d- NYME"X_ --
Mar-09 Put-Offset NYMEX

Mar-09 Put NYMEX

Mar-09 Call NYMEX

Mar-0. c PUt BP

Mar-0¢` Call (Sold / NYMEX

Apr-0¢` Call NYMEX

Apt-0 c. Put NYMEX

Apr-0¢` Call NYMEX

Apr-0_¢ PUt NYMEX
Apr-0_ Put NYMEX

Apr-09 Call NYMEX

Apr-09 Put NYMEX

Apr-09 Call ISold / NYMEX
Apr-09 Call NYMEX

Apr-09 Put NYMEX

Apr-09 Call (Sold / NYMEX
Apt-09 Call NYMEX

Apr-09 PUt NYMEX

Apr-09 FUTURES NYMEX

Apr-09 FUTURES NYMEX

Apr-09 FUTURES NYMEX

Apr-0 ¢. FUTURES NYMEX

Apr-0¢` FUTURES NYMEX

Apr-0¢` FUTURES NYMEX
SUMMARY:

__ 7/2/2008
8141200@

__ 81412008
81412008

811412008

812912008

812912008

812912008

914/2008

91412008

91412008

9/18/2008

9/18/2(_ --

9/1812008

112712009

11271200

11271200¢`

11271200¢`

1/27/200_

1/26/200_ c

61312008

61312008

61312008

6/3/2001

1/26/200_

8/4/200(

--7/2/2_ --

.8/4/2008 __
7/2/2_'8

1/2612009 __
81412008

81412008

8/4/2_ --

8/4/2008
11261200¢`

8/20/200_

81201200;

812012008

1/26/200_

91312008

91312008

9/3/2008

9/3/2008

112612009

9/12/200(

9/12/2008

9112/2008

9/12/200{

8/712008

8/712008

811112008

8/11/2008

8/11/200_

MMBtuI

Purchased Per

Month

90,00(

80,00C

80,00(;

80,00C

170,00C

260,00C
260,000

260,0OC

170,000

17o,oo0

---- 170,00_
160,000

160,000

160,000

80,000
170,000

260,000

170,000

__ 160,00(

-70,00(

70,00(

70,00(

70,000

70,00£
-60,000

60,000

--__ 60,000 __
8o,o_
60,000

-70,000
70.000

70,000

70,000

70,000

-200,000

200,000

200,00(

200,00(

-130,00(;

13o,oo___c
--__ 130,00( __

130,0_

130,00C

-130,000

130,00C
130,000

130,000

130,000

120,000

120,000

120,000

30,000

90,000

9/3/2008 130,000

91312008 130,000
9/3/200;

9/1812008

911812008

9/1812008

10/8/2008

101812008
312612009

130,00(;

120,00(

120,00(

120,00(

120,00(;

120,00C

120,00C

30,00(_311112009

31261200(. 90,000
3/26/2009

312612009

3/26/2009

130,000

120,000

120,000

21,520,000

Strike/Fixed

Price

-- $20.-__C--
$10.10

-- $8_--
$18.00

$7.50

$9.70

$7.50

$16.00

$8.35

$7.00

$13.. _
$8.6(

$7.5(

$13.0(;

$0.0(

$0.0(

Purchase

Pdce

$1.14

($o.2o)

$1.02

($0.31

($0.1T
$0.83

($0.14' __
$0.93

($0.45

$4.51

$4.51

$0.0C $4.51

Purchase Trade I

Cost/Proceeds Expiration
Date

1/2"_"_7/2009--
$90,80( 112712009

($24,0. 0"O __ 1/2"_'-_7/2009__

112712009

1/2"7/2009

$265,20(_ 112712009

___ 112712009

$147,056 1/27/2009 --

($39,100} 11271200.¢

1/27/20_. --

$148,00._.00 11271200¢`
11271200-'_7

($28,800 1/27/200_

$O 1/27/200_

$0.0C $4.51 $0
-- $o_ $4._ _ $c
-- $8_ $0._ -- $16,10( --

-- $8._ 150.2_ ($16,100__
$15.60 $1.47 $102,90(;

$8.25 ($0.21) ($14,350', 2/2412009

$21.00 ($0.72 ___2/24/2009
$7.75 $0_3"3 $19,800 2/24/200"_-'-'9

$7.75($0,33 __ ($19,80_--

$14.90 $1.9_ $117,000--

$7.7._.55($0.31' .___$18,300)

$20.0( ($0 961 ___
$8.0( $0.4C $28,000

-- $8.o_

$8.0(; ($0.40_
$9.7_= $1.27 $88,900

.._0.3_ ($26,250..__j)

$16.0C ($0.24) ($16,800)

$7.5C $0.40 $80,000

$7.5(_ ($0.40) ($80,000"--'-)

Expiration Realized

Price Value

$0.00 $_

__ $o.oo $o
_._- $o

so.--____-- __=_
$0.0( $0

--- $o.o__ $-6--
$0.0C $0

$0.00 $0

$o.oc$._._ o
$o.o_ $__(__
$o.'_ $(;

$o.oo $(;

$o.o_ sic_
$0.00 $C

$o.oo_ __
$0 1/27/200_ $0.00
$0 112712009 $0.00 ($778,7031

112712009 $0.00 _ __
112712009_ $0...._._ ($479,202

2/24/2009 $0.0( $0

2/2412009 $0.0( $0

212412009 $0.0( $'0

$4.2._____
$o.0(_ $___9o
$0.0( $0

2/24/2009 $0.00 $0

2/24/20_ $0.00 $'_

2/24/200"_, $4.2.__44

$o.oo __ $._((__
$o.o_ -- $c

2/24/200_

2124/200 s

21241200 c $0.00 $C

2/24/200_ $0.00 $C

2/24/200_ __ $4.24 _ __
2/241200<3 $0.00 $C

212412009 $0.00 $0
212412009 $0.00 $0 --

$9.65 $0.93 $186,00( 2/24/2009 $0.00 $0

$7.50 --_ ___ 212412009 $4.2z ($652,800

$6.6050.18 $23,40(; 2/24/200[ -- $0.0"( $0--

__ $6.60 ($0.18) ($23,400._._,_._ 2/24/2009 -- $0.7 $0
$8.60 $0.84 $109,20(;

$6.60 ($0.16 ___ 212412009 --__
$13.00 !$0.18 ($23,400 212412009

$7.00 $0.3( $39,000 2/24/2009

$7.00 _ ($39,000) 21241200 ¢,
$8.50 $0.9; $119,600 2/24/20"_, --

$7.00 ($0.28 ($35,750

$14.0( ($0.15] ($19,500
$10.5( $0.5£ $70,200

$7.3(; ($0.23 ($27,600
$9.4_ $0.73 $87,480

$7.0( ($0.20} /$6,000)

$7.0£ ($0.20) ($18,000)
$8.50 $0.68 $88,400

$6.50 ($0.20 ($26,000

$12.0_ I$0.14) ($18,20(;
$8.60 $0.78 $93,60(;

$7.00 ($0.40) ($48,000:

$13.00 ($0.10) ($12,000:
$8.10 $0.49 $59,040

$6.00 1$0.20) ($24,000
$0.00 $3.9E $C

$0.00 $3.9_ $C

$0.00 $3.9_ $_

$0.00 $3.98 $0

$0.0( $3.98 $0

$0.0( $3.95 $0

3,446,030

South Carolina May-2,_--3,_._n2_'__ember-2009 R;';:_,v

2/24/2009 $0.0( $0

$4.24 ($307,320)

$0.0C $0

$0.0C $0

$0.0___ $__(__
$0.00 $(;

Net Value
Realized Gain or

(Loss)

$78,3_ --

($90,800

$24,000

$18,000

$55,250i

_$265,200. --
$80,60(;
$44,20(

($147,050

$39,10(;

$23,80_

$72,006
$28,8-_--

($509,152

($16,1o.__oo__
$16,100

($102,90"O

($266,630_
$50,40(;

($19,800

$19,800

($192,540

$57,606

$28,000
($88,900

$16,800

$80,000

$23,40(

($287,170:
$23,40(

($39,00(]

$39,00C

($119,600;

F(NNI

$139]

$124.(

$124.(

$124.(
$263]

$403_
$403_
$403.(

$263._ =

$263._
$283._

$248.£

$248.C

$248.(;

$248.C

$527.0

$806.0

$527.0

$496.O

$108.5

$108.5

$108.5

$0.0

$108.5,
$93._

$93.01

$93.@

$0.O

$93.O

$108.5_
$IO8._
$108.5(

$0.0(

$108.5(

$310.0(

$310.0(

$310.0(

$0.0(

$201.5(

$201.5(

$201.5(

$o.o._c
$201.50
$201.5£

$201.5(;

$201.50

21241200 ¢, $4.24 /$359,320' /$323,570 $0.O_
2/24/200_ $0.00 $C $19,500 $201.5(I

3/26/2000_ $0.00 $( ($70,200 $186.01=

3/26/200_ $0.00 $C $27,600 $186.0_

3/26/200S $0.00 $C ($87,480) $186.0H

3/26/200_ $0.00 $C $6,000 $46.5¢1
3/26/200_ $0.00 $(_ $18,000 $139.5(_

312612009 $0.00 $0 1588,400 $201.5(_

312612009 $0.00 $0 $26,000 $201.5u
312612009 $0.00 $0 $18,200 $201.50

3/26/200. _ $0.0( $0 ($93,800) $186.00
312612009 $0.0( $0 $48,000 $186.00

3/2612009 $0.0( $0 $12,00( $186.00

312612009 $0.0( $0 /$59,04£ $186.0(
3/2612009 $0.0£ $0 $24,00(; $186.0(;

312612009 $0.0C ($402,000 / /$402,000 $372.0,."

3/26/2009 $0.0_ ($91,500 / ($91,500', $93.0(

31261200¢` $0.00 i$274,50( !$274,5001 $279.0(

31261200¢` $0.00 i$331,5001 ($331,500 $403.0£

31261200¢` $0.00 ($366,000 ($366,000_ $372.00

31261200¢` $0.00 ($246,0001 ($246.0001 $372.00
-6,147,83,= -9,593,865 $43,384.5_]

Period Tool Counterparty

May-09 Put-Offset

Ma)'-09 Put

Ma)'-09 Call

Ma},-09 Put

Ma),-09 Call (Sold)

May-09 Put-Offset

Ma_-09 PUt

Ma),-09 Call

Ma_,-09 PUt
May-0, ¢ Put-Offset

Ma)'-0¢` Put

May-0¢` Call
Ma)'-O¢` Put

Ma_'-0¢_ Put-Offset

May-0S Put

Ma),-0£ Call

Ma),-0_ Put

Report as of 11/30_009 Close

NYMEX

Odglnal

Trade Date

1/26/200_

MMBtus

Purchased Per

Month

-120,00(

StJrlke/Flxed

Price

$7.00
NYMEX 81512008 120,00( $7.00

NYMEX 81512008 120,00(; $9.70

BP 1/26/2006 120,00( $7.00
NYMEX 8/5/2008

1/26/200_NYMEX

NYMEX

120,00C

-120,00C

120,000
NYMEX

8/11/2008

$15.00

$7.00

$7.00

8/11/2008 120,0OC $9.40

BP 112612009 120,000 $7.00

NYM EX 112612009 - 130,000 $6.50

NYMEX 9/4/2008 130,000 $6.50

NYMEX 9/4/2008 130,000 $8.4, =

BP 1/26/2009 130,000 $6.5(

NYMEX 1/26/2009 -120,000 $7.0(;

NYMEX 9/18/2008 120,000 $7.0(

NYMEX 9/18/200_ 120,000 $8.5£
BP 11261200¢`

Trade I
Purchase Purchase

Price Coet/ProcNds ExplraUon
Date

$0.19 $22,80( 412712009

!$0.19 /$22,800 412712009
$0.86 $103,20(; 412712009

/$0.17 1519,80C 412712009

($0.12) !$14,4001 412712009
$0.23 $27,60(; 412712009

($0.23) /$27,600', 4/27/2009
$0.7( $91,080 412712009

($0.21' ($24,600 412712009
$0.1£ $20,800 41271200 ¢.

/$0,161 ($20,800 4/27/200¢`
$0.67 $87,100 4/27/200¢.

($0,14 t$17,550 4/27/200¢`
$0.43 $51,600 4/27/2000_

($0,43 ($51,600 4/27/200_
$0.86 $102,600 4/27/200_

($0.41) ($48,600) 4/27/200_

Expiration Realized

Price Value

$0.00 $0

$0.00 $0

$0.0( $0

$3.2. = ($449,640

$0.0( $0

$0.0( $0

$0.0( $0

$0.0C $0

$3.25 ($449,640

$0.0C $0

$0.0_ $0_

$0.00 $(;

$3.25 /$422,110'
$0.00 $C

$0.00 $C

$0.00 $C

$3.25 ($4496407

Net Value

Realized Gain or

(L_;)
{$22,800

$22,800

($103,200)

($429,840 /
$14,400

($27,6001
$27,6O(

($91,08(;

($425,040
($20,80C

$20,80(

($87,100,,

($404,560

($51,6oo
$51,600

($102,600
;$401 0.4f3'_

Fm

$186.00

$186.00

$186.00

$0.00

$186.00

$186.00

$186.0(

$186.0(

$0.0£

$201.5£

$201.5£

$201.5£

$0.00

$186.0_1

$186.O7

$186.0H
_n nR120,000 $7.0C



Period Tool Counterparty
Origina)

Trade Date

MMBtus
Purchased Per

Month

StrlksfF ixed
Price

Purchase
Price

Purchase
CostlPtoceeds

Trade I
Expiration

Date

Expiration
Price

Realized
Value

Net Value
Realized Gain or

(Loss)
Ma -09 Call Sold NYMEX 9/18/2008 120,000 $13.00 ($0.12 $14,400 4/27/2 $0 $14,400 $186.00
Ma -09 Call
Jun-09 Call
Jun-09 Put
Jun-09 Call
Jun-09 Put
Jun-09 Call
Jun-09 Put
Jun-09 Call
Jun-09 Put
Jun-09 Call

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

10/14/2008
8/11/20M
8/11/2008
8/20/2008
8/20/2008

9/3/2008
9/3/2008

10/8/2008
10/8/2008

10/14/2008

120,000
130,000
130,000
130,000
130,000
140,000
140 000
130,000
130,000
130,000

$8.80
$9.55
$7.00
$9.30
$7.00

$10.00

$7.90

$8.65

$0.41
$0.80

$0.25
$0.82

{$0.30
$0

$0.17
$0.73

$0.30
$0.53

$48,600
$103,350
$32,500
$106,600
$39,000)
$70,000

$23,800

$39,000)
$68,900

4/27/2009
5/26/2009
5/26/2
5/26/2009
5/26/2009
5/26/2
5/26/2009
5/26/2009
5/26/2
5/26/2009

0.00

$0.00

$0.00
$0
$0.00

$0

$0

$0

($48,600
$103,350)

$32,500
$106,600

$39,000
($70,000

$23,800
$94,900)
$39,000

$68,900

$186.00
$201.50
$201.50
$201.50
$201.50
$217.00
$217.00
$201.50
$201.50
$201.50

Jul-09 Put
Jul-09 Call
Jul-09 Put

NYMEX
NYMEX
BP

Jul-0 Put-Offset NVMEX
Jul-09 Put
Jul-09 Call
Jul-09 Put

NYMEX
NYMEX
BP

Jul-09 Call Sold NYMEX
Jul-09 Put-Offset NYMEX
Jul-09 Put
Jul-09 Call
Jul-09 Put

NYMEX
NYMEX
BP

Jul-OS Put-Offset NVMEX
Jul-09 Put
Jul-09 Call
Jul-OS Put

NYMEX
NYMEX
BP

Jul-09 Put-Offset NYMEX
NYMEXJul-09 Put

Jun-09 Call Sold NYMEX
Jun-09 FUTURES NYMEX
Jun-09 FUTURES NYMEX
Jun- FUTURES NYMEX
Jun-09 FUTURES NYMEX
Jul-09 Put-Offset NYMEX

10/14/2008
5/26/2009
5/26/2009
512612009
5/26/2009
1/26/2009
8/1112008
8/1 1/2008
1/26/2009
1/26/2009
8/20/2008
8/20/2008
1/26/2009
8/20/2008
1/26/2009
9/4/2008
9/4/2008

1/26/2009
1/26/2009
10/712008
10/7/2008
1/26/2009
1/26/2009

10/20/2008

130,000
130,000
130,000
140,000
130,000
110,000
110,000
110,000
110,000

-110,000
110,000
110,000
110,000
110,000

-100,000
100,000
100,000
100,000

-110,000
110,000
110,000
110,000

-110,000
110,000

$12.00
$0.00
$0.00
$0.00
$0.00
$7.00
$7.00
$9.75
$7.00
$7.00
$7.00
$9.10
$7.00

$14.00
$6.50
$6.50
$8.95
$6.50
$6.00
$6.00
$8.35
$6.00
$6.00
$6.00

($0.10

$0.27
($0.27)

$0.82
$0.25)
$0.33

$0.33)
$1.00

($0.31}
$0.15
$0.20

$0.20)
$0.70

($0.18)
$0.20

($0.20
$0.67

$0.18)
$0.30

{$0.30

$13,000

$0
$0
$0

$29,700
$29,700)
$89,650

$26.950
$36,300

($36,300)
$110,000
$33,550)
$16,500
$20,000

($20,000)
$70,000

$17,5DQ)

$22,000
$22,000
$73,150

($19,250)
$33,000

$33,000)

5/26/2009
5126/2009
5/26/2009
5/26/2009
5/26/2009
6/25/2009
6/25/2009
6125/200
6/25/2009
6/25/2009
6/251200
6/25/2009
6/25/2009
6125/2009
6/25/2009
6/25/2009
6125/2009
6/25/2009
6/25/2009
6125/200S
6/25/2009
6/25/2009
6/25/200
6/25/2009

$0.00
$0.00

$0.00
$0.00
$0.00

$0
$3.84
$0.00
$0
$0.00

$0.00
$0.00
$0.00

$3.84
$0.00
$0
$0.00
$3.84
$0
$0.00

$0
($449,930)
($449,930
$344,540
$319,930

$0
{$347,160'

$0

$0
$347, 160

$0
$0
$0

$265,600}
$0
$0
$0

$237, 160

$0

$13,000
$449,930

($449,930
($344,540
($319,930)

$29,700)
$29,700

($89,650)
($320.210
($36.300)

$36,300
$110,000

/$313, 610
$16,500

($20.000
$20,000

$70,000)
$248, 100

$22,000}
$22,000

($73.150
$217,910
$33,000)
$33,000

$201.50
$403.00
$403.00
$434.00
$403.00
$170.50
$170.50
$170.50

$0.00
$170.50
$170.50
$170.50

$0.00
$170.50
$155.00
$155.00
$155.00

$0.00
$170.50
$170.50
$170.50

$0.00
$170.50
$170.50

Jul-OS Call NYMEX 10120/2008 110,000 $7.25 $113,850 6/25/2009 $0.00 $0 $113,850 $170.50
Jul-09 Put BP

NYMEXAu -09 Put
Au -09 Call
Au -09 Put

NYMEX
NYMEX

Au -09 Call Sold NYMEX

Jul-09 Call Sold NYMEX
Au S Call

1/26/2009
10/20/2008
8/11/2008
8/11/2008
8/20/2008
8/20/2008
8/20/2008

110,000
110,000
110,000
110000
110,000
110,000
110,000

$6.00
$11.05
$10.00
$7.00
$9.25

$15.00

($0.28
$0.30)
$0.84

$0.29)
$1.03

{$0.34)
($0.16

$30,250
$33,000
$91,850

$31,900
$112,750
$37,400
$17.600

6/251200
6/25/2009
7/28/2009
7/28/2009
7/28/2009
7/28/2009
7/28/2009

$3.84
$0.00

$0.00

($237,160)
$0
$0

$0
$0

$206.910)
$33,000

$91.850)
$31,900

$112,750
$37,400
$17,600

$0.00
$170.50
$170.50
$170.50
$170.50
$170.50
$170.50

Au -09 Call
Au -09 Put
Au -09 Call
Au -09 Put

NYMEX

NYMEX
NYMEX
NYMEX

9/4/2008
9/4/2008

10/8/2008
10/8/2008

110,000
110,00D
110,000
110,000

$9.30
$6.50
$8.40
$6.00

$0.68
$0.20)
$0.79

$0.33)

$74,800
{$22,000)

$86,900
$36,300

7/28/2009
7/28/2009
7128/2009
7/28/2009

$0.00
$0.00

$0
$0

$0

($74.800
$22,000

$86,900)
$36,300

$170.50
$170.50
$170.5
$170.50

Au 09 Call NYMEX
Au -09 Call Sold NYMEX
Au -09 FUTURES NYMEX
Au -09 FUTURES NYMEX
Au -09 FUTURES NYMEX
Au -09 FUTURES NYMEX
Se 0 Call
Se 09 Put
Se 09 Call
Se 09 Put

NVMEX
NYMEX
NYMEX
NYMEX

Se 09 Call Sold NYMEX
NYMEXSe 09 Call

Se 09 Put NYMEX
Se 09 Call Sold NYMEX

10/30/2008
10/30/2008

7/1 7/2009
7/17/2009
7/28/2009
7/28/2009
8/1112008
8/1 1/2008
8/29/2008
8/29/2008
8/29/2008

9/4/2008
9/4/2008
9/4/2008

110,000
110,000
110,000
110,000
110,000
110,000
60,000
60,000

170,000
170,000
170,000
120,000
120,000
120,000

$10.00
$13.00
$0.00
$0.00
$0.00
$0.00

$10.20
$7.00
$9.80
$7.00

$17.00
$8.75
$6.50

$14.00

$0.44
($0.15

$3.54
$3.54

$3.54
$0.89

$0.34
$1.10

$0.43)
$0.15)
$0.97

($0.29)
&$0 17

$48,400
$16,500

$0
$0

$0
$53,100

$20,400
$187,000
($72,250)
$25,500)
$116,400
$34,800)
$20,400

7/28/2009
7/28/2009
7/28/2009
7/28/2009
7/2812009
7/28/2009
8/26/2009
8/2612009
8/26/2009
8/26/2009
8/26/2009
8/26/2009
8/26/2009
8/26/2009

$0.00

$0.00
$0.00
$0
$0.00

$0
$0.00
$0.00

$0,00
$0.00
$0.00

$0
$0

($381,040
$381,040
$326,040
$271,040)

$0
$0

$0
$0

$48,400
$16,500

($381.040
($381.040)
($326,040)
$271,040

$53,100
$20,400

$187,000
$72,250
$25,500

$116,400
$34,800
$20,4{m

$170.50
$170.5
$341.00
$341.00
$341.00
$341.00
$93.00
$93

$263.50
$263.50
$263.5
$186.00
$186.00
$186

Se 09 Call
Se 09 Put
Se 09 Call

NYMEX
NYMEX
NYMEX

Se 09 Call Sold NYMEX
Se 09 FUTURES NYMEX
Se 09 FUTURES NYMEX

Se 09 FUTURES NYMEX
Se 09 FUTURES NYMEX

10/7/2008
10/7/2008

10/30/2008
10/30/2008
8/26/200
8/26/2009
8/26/2009
8/26/2

110,000
11D,OOO

120,000
120,000
60,000

170,000
120,000
110,000

$6.00
$10.25
$13.00
$0.00
$0.00
$0.00
$0.00

$0.74
$0.30)
$0.49

$0,20
$2.91
$2.91
$2.91
$2.91

$81,400
($33,DOD)

$58,800
$24,000

$0
$0
$0
$0

8/26/2009
8/26/2009
8/26/2009
8/26/2009
8/26/2009
8/26/2009
8/26/2009
8/26/2009

$0.00
$0.00
$0.00
$0.00
$0.00

$0.00
$0.00

$0
$0

$0
$245,340

($695,130
($430,680
$339,790

$81.400
$33,000

$58,800)
$24,000

$245,340)
$695.130

($430.680
($339,790)

$170.50
$170.50
$186.00
$186.00
$186.00
$527
$372.00
$341.00

Oct-09 Call
Oct-09 Put
Oct-OS Put
Oct-09 Put
Oct-09 Call
Oct-09 Put

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

Oct-09 Call Sold NYMEX
Oct-09 Call
Oct-OS Call
Oct-09 Put

NYMEX
NVMEX
NYMEX

Oct-09 Call Sold NYMEX
Oct-OS Call NYMEX
Oct-09 Call Sold NYMEX
Oct-09 Call NYMEX
Oct-09 Call Sold NYMEX
Oct-09 FUTURES NYMEX
Oct-09 FUTURES NYMEX
Oct-09 FUTURES NYMEX
Oct-09 FUTURES NYMEX
Oct-09 FUTURES NYMEX
Nov-09 Call NYMEX

8/11/2008
8/1 1/2008
8/11/2008
8/11/2008
8/29/2008
8/29/2008
8/29/2008

9/9/2008
9/29/2008
9/29/2008
9/29/2008

10/14/2008
10/14/2008
10/30/2008
10/30/2008

9/8/2009
9/16/2009
9/25/2009
9/25/2009
9/25/2009

914/2008

10,000
30,000
50,000
80,000
80,000
80,000

180,000
170,000
170,000
170,000
180,000
180,000
170,000
170,000
30,000
10,000
50,000
80,000

170,000
150,000

$10.50
$7.00
$7.00
$7.00
$9.80
$7.00

$17.00
$13.05
$8.75
$6.00

$14.00
$9.35

$13.00
$10.85
$14.00
$0.OO

$0.00
$0.00
$0.00
$0.00
$9.25

$0.95
($0.40)
($0.40)
{$0.40

$1.18
$0.40)
$0.25)
$0.34
$1.01

$0.29
$0.21)
$0.75

$0,29)
$0.49

($0.20)
$3.ee
$3.99
$3.99
$3.99
$3.99
$1.08

$85,050
$4,000)

$12,000)
$20,QQD

$94,000
{$32,000)
($20,000)

$61,560
$171,700
$49,3QO

$35,700)
$135,000
$52,200)
$83,300

$34,000

$0
$0

$0
$162,000

9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/2512009
9/25/2009
9/25/2009
9/2512009
9/25/2009
9/25/2009
9/25/2009
9/25/2009

10/27/2009

$0.00
$0.00
$0.00

$0.00
$0.00

$0.00
$0.00
$0.00
$0.00

$0.00
$0.00
$0.0
$0.00
$0.00
$0.00
$0.00
$0.00

$0
$0

$0
$0

$0
$0

$0
$0
$0
$0
$0

($90,390)
($30.130
$150,650
$241,040
$342,210)

$85,050)

$12,000
$20,000

($94.000
$32,000
$20

$61,560
$171,700

$35,700
$135,000)

$52,200
$83,300
$34,000

($90,390
($30.130

($150,650)
{$241,040)
($342,210
$162,000

$139
$15.50

$77.5
$124.00
$124.00
$124.00
$279.00
$263.50
$263.50
$263.50
$279.00
$279.00
$263.50
$263.50
$93.00
$31.00

$155.00
$248
$527.00
$232.50

Pe
I
I

J

J

_J
J

___2
_J

AL

AL

A_

Au

Au

Au

Au

Au

Au

Au

Au,

Au,

Au_

Au___j

Au..__j

se_

Sep
Sep
Sep

Oct

Oct,

Oct,

Oct.

Oct.

Oct-

Oct-

Oct.

Oct.

Oct-

Oct-

Oct-

Oct-

Oct-
Oct-,

Oct-_

Oct4

Oct4

Oct-I

Oct-(

Nov-(

all

all
ut

all

ut

all

.It

all

Jt

all

JTUR

JTUR

II
III

t
_II

t

t

II

L

Counterpart,/

NYMEX

NYMEX

Original MM___,_,_-

Trade Date Purchased Per
Month

8/1112008

811112008
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

5/26/2009

120

140

130

130

130

130

-11(

110

110

110

110

9/4/200_

100

-110

110
!l NYMEX 110

I

I

I

URE:

URE_

BP 110

-110

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

110

110

110

110

110

NYMEX 110

NYMEX

1013012008

NYMEX 1

NYMEX

NYMEX

91412008

NYMEX 9/4/2008
NYMEX

NYMEX

NYMEX

JRES NYMEX

JRES NYMEX

JRES

JRES

NYMEX 8/1

8/1112008
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX 10/30/2008

NYMEX 10/30/2008

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

110

170

170

170

110

120

120
110

180

170,00£

180,00G

Strike/Fixed

Pdce

$13.00

$7.00

$6.00

$13.00

Purchase
Trade I

Explmtlon

Date

4/27/2009

Realb

Val,J

Net Value

Realized Gain or

(Lou)



Period Tool Counts rparty
Dr(91nal

Trade Date

MMBtus
Purchased Per

Month

StslkelFlxed
Price

Purchase Purchase
Price Cost/Proceeds

Trade I
Expiration

Date

Expiration
Price

Realized
Value

Net Value
Realized Gain or

(Loss)
Nov- Put NYMEX 9/4/2008 $7.00 $0.35 $52,500 10/27/2009 $0 $52,500 $232.50
Nov-09
Nov-09
Nov-09
Nov-09

Call Sold NYMEX
NYMEXCall

Pul NYMEX
Call Sold NYMEX

9/4/2008
9/1 7/2008
9/1 7/2008
9/17/2008

150,000

150,000
150,000

$14.50
$9.40
$7.00

$13.50

$0.20

$0.40
$0.36)

$30,000
$164,250
$60,000)
$54,000)

10/27/2009
10I27/2009
10/27/2009
10/27/2009

$0.00
$0.00
$0.00

$0 $30,000
$164,250)

$232.50
$232
$232.50
$232.50

Nov-09 Call NYMEX 10/8/2008 230,000 $8.65 $1.01 $232,300 10/27/2009 $0.00 $0 $232,300 $356.50
Nov-09
Nov-09
Nov-09
Nov-09
Nov-09
Nov-09
Nov-09
Dec-09
Dec-09

Call NYMEX
Call Sold NYMEX
FUTURES NYMEX
FUTURES NYMEX
FUTURES NYMEX
Call NYMEX

NYMEX

NYMEX
Call Sold NYMEX

10/8/2008
10/8/2008

10/14/2008
10/14/2008
10/27/2009
10/27/2009
10I27/2009
9/11/2008
9/11/2008

230,000
230,000
230,000
230,000
150,000
150,000
230,000
100,000
100,000

$6.85
$15.00
$9.85

$13.25
$0.00
$0.00
$0.00
$9.80
$6.60

$0.50
$0.20)
$0.70

$0.24)
$4.56
$4.56

$1.02
$0.22)

$115.000
$46,000
$161,000
($55,20Q)

$0
$0
$0

$101,500
($22,000)

10/27/2009
10/27/2
10/27/2009
1 0/27/2009
10/27/2009
10/27/2009
10/27/2009
11/23/2009
11/23/2009

$0.00
$0
$0.00

$0
$0
$0
$0

$0.00
$0.00

$0
$0

$4.29 $366,300
$4.29 $366,300}
$4.29 ($527, 160)

$115,000
$46,000

$366,3001
$527, 160')

$101.500
$22,000

($161,000)
$55,200

($366,300

$356.50
$356.50

$465.00
$713.00
$155.00
$155.00

$356.50
$356.50
$465.00

Dec-09
Dec-09
Dec-09
Dec-09

Call Sold NYMEX
NYMEXCall
NYMEX

Call Sold NYMEX

9/11/2008
9/18/2008
9/18/2008
9/18/2008

100,000

100,000
100,000

$15.00
$10.10

$7.00
$14.00

$0.26)
$1.15

($0.39
($0.40

($26,000)
$114,500
$39,000
$40,000

11/23/2009
1 1/23/2009
11/23/2009
1 1/23/2009

$0.00
$0.00
$0.00
$0.00

$0
$0
$0
$0

$26,000
$114,500

$39,000

$155.00
$155.00
$155.00
$155.00

Dec-09 Call NYMEX 10/14/2008 $10.35 $0.70 $140,000 11/23/2009 $0.00 ($140,000 $310.00
Dec-09 Call Sold NYMEX 10/14/2008 200,000 $13.50 $0.24) ($47,000) 11/23/2009 $0.00 $0 $310.00
Dec-09 Call NYMEX 10/20/2008 290,000 $9.00 $1.07 $310,300 1 1/23/2009 $0.00 $0 ($310,300) $449.50
Dec-09
Dec-09

NYMEX
Call Sold NYMEX

10/20I2008
10/20/2008

290,000
290,000

$6.00
$14.00

$Q.30)
($0.30)

$87,000)
$87,000)

11/23/2009
1 1/23/2009

$0.00
$0.00

$0
$0

$87,000
$87,000

$449.50
$449.50

Dec-09
Dec-09
Dec-09
Dec-09
Dec-09

SUMMARY:

Call NYMEX
Call Sold NYMEX

FUTURES NYMEX
FUTURES NYMEX
FUTURES NYMEX

10/30/2008
10/30/2008
11/23/2009
11/23/2009
11/23/2009

300,000
300,000
100,000
100,000
290,000

15,740,

$11.20
$14.00
$0.00
$0.00
$0.00

$0.59
$0.30)
$4.47
$4.47
$4.47

$1'77,000
($90,000

$0
$0
$0

2,472,24

1 1 I23/2009
11/23/2009
1 1/23/2009
11/23/2009
1 1/23/2009

$0.00
$0
$0

$4.49 $212,700
$4.49 $252, 700
$4.49 $442, 830)

-10,862,11

$177.000)
$90,000

($212,700)
($252, 700)
$442, 830

-13,334,350

$465
$465.00
$310.00
$310.00
$899.00

$30,318.00

Perlod Tool
Nov-09Put
Nov-09Call(SoldI
Nov-09 Call

Nov-09 Put

Nov-09 Call (Sold /
Nov-09 Call

Nov-09 Put

Nov-09 _ __
Nov-09 Call

Nov°09 Call/Sold /
Nov-0. ¢ FUTURES

Nov-0 ¢. FUTURES

Nov-0. c FUTURES

Dec-0£ Call

Dec-0£ Put

Dec-0£ Call ISoldl
Dec-0_ Call

Dec-09 Put

Dec-0g Call/Sold /
Dec-09 Call

Dec-09 Call (Sold)
Dec-09 Call

Dec-09 Put

Dec-09 Call/Sold/
Dec-09 Call

Dec-09 Call (Sold)
Dec-09 FUTURES

Dec-09 FUTURES

Dec-09 FUTURES
SUMMARY:

Counterparty Original
Trade Dab)

NYMEX 9/4/200E

NYMEX 9/4/200_

NYMEX 9/17/200_

NYMEX 9/1712008

NYMEX 911712005

NYMEX 10/8/2008

NYMEX 1018/2001

NYMEX 10/8/2008

NYMEX 10114/2008

NYM EX 10/1412008

NYMEX 10/27/2009

NYMEX 10/27/2009

NYMEX 1012712009
NYMEX 9111/2008

NYMEX 911112008

NYMEX 9/1112008

NYMEX 9/18/200_

MMBtu$

Purchased Per

Month

150,000
150,000!

150,00£

150,00£

150,00£

230,00£

230,00_.__£
230,00C

230,00C

230,0(X;

150,006

150,000

230,000

100,000

100,000

100,000

100,000

100,000

Stdke/Flxed

Pdce

$7.0(:

$14.5C

$9.46

$7.0(]

$13.50

$8.65

$6.85

$15.00

$9.85

$13.25

$0.00

$0.00

$0.00

$9.8(

$6.6C

$15.0(:

$10.1C

NYMEX 9/18/200_ $7.0£

NYMEX 91181200 100,000 $14.0(:
NYMEX 10/14/200_ 200,000 $10.35
NYMEX 10114/200;

NYMEX 10/20/200£

NYMEX 10/20/2008

NYMEX 10/20/2005

NYMEX 10/30/2005

NYMEX 10/30/2008

200,000

290,00(

290,00(

290,00£

300,00£

300,00£

100,00C

100,00C

NYMEX 111231200!

NYM EX 11/23/2009

$13.5(]

$9.0(]

$6.0(]

$14.0(]

$11.20

$14.00

$0.00

$0.00
NYMEX 11/23/2009 290,00C $0.00

15,740,006

Purchase

Price

i$o.35
t$0.20

$1.10

($0.40
($0.36)

$1.01

$0.70

($0.24
$4.5{

$4.5E

$4.5E

$I.0;

($0.22;

($0.26',
$1.15

!$0.39

i$0.40
$0.70

/$0.24)
$1.07

($0.30)

($o.3o)
$0.59

($0.30)
$4.47

$4.47

$4.47

Purchase Trade I

Cost/Proceeds Expiration

($52,500 10/27/200_

($30,000 10/27/200g
$164,250 10/27/200_

($60,000 1012712009

($54,000 1012712009

$232,30( 1012712009

101271200 <,

10/27/2_
$161,00£ 1012712009

i$55,200] 1012712009
$C 10/27/2009

$(] 10/27/200¢.
$(] 10/27/200

$101,500 11/23/200 c.

($22,000) 111231200£

i$26,000) 111231200£
$114,500 11/23/200¢3_

I$39,000 11/23/200_

($40,000 11/23/200g
$140,000 11/23/200S

($47,000) 11/23/200!
$310,300: 1112312009

($87,000' 1112312009

($87,000' 11/23/200!
$177,00C 11/23/2009

($90,00C 11/23/2009

$£ 11/23/2009

$C 11/23/2009

$C 11/23/2009

2,472,24C

F.xplraUon Realized

Pdce Value

$0.00 $C

$0.00 $C

$0.00 $6

$0.00 $C

$0.00 $0

$0.0£ $0

$o.o( =o
$o._ -- $o

$0.0£ $o

$0.0£ $0

$4.2_ ($366,300 /

$4.29 /$366,300)
$4.2g ($527,160

$0.0(] $(

$0.00 $C

$0.00 $C

$0.00 $C
$0.00 $C

$0.00 $C

$0.00 $(]
$0.00 $(]

SO.IX) $(]

$0.00 S0
$0.0£ $0

$0.0£ $0

$0.0C $0

$4.4£ ($212.700

$4.4£ ($252,700

$4.4£ i$442,830)
-10.862 110

Net Value

Realized Gain or Feel
#1_tl

$52,500 $232.5_

$30,000 $232.51

15164,250) $232.5_

$60,000 $232.5(

$54,000 $232.5_

($232,300 $356.5(
$115,000 $356.5(

$46,00£ $356.5(

($161,00£ $356.5(

$55,20£ $356.5(

($366,30£ $465.0£

($366,3001 $465.0£

($527.160_ $713.0£
($101,500 $155.0£

$22,006 $155.0_

$26,00(] $155.0,J

/$114,500 $155.0u
$39,000 $155._1

$40,000 $155.0u

($140,000 $310._J
$47,000 $310.0u

($310,300) $449.50

$87,000 $449.50
$87,000 $449.50

($177.000! $465.00
$90,00( $465.00

($212,70£ $310.0(

($252,7001 $310.0(

($442,83C $899.0£



South Carolina
Re ort as of 11/30/2009 Close

Last Day
Counterp Settle (L) I

arty Penultimate
P

Tool Purchase
Price

Price
(GDl)

Declle
Price I % Cummulatlve

Strike I

Time Coverage CoverageCeiling
I Floor

Trade Date
C m t

I@ax g
Contracts

Jan-10
Jan-10
Jan-10
Jan-10
Jan-10
Jan-10

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

3-Wa

3-Wa

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Sold Call at

$1.220
($0.320)
$0.380
$0.985

($0.200)
$0.260

$4.848 80th
$4.848 0
$4.848 100th
$4.848 80th
$4.848 0
$4.848 100th

$10.00
$7.00

$15.00
$9.80
$6.00

$15.00

14%
14%
14%

14%
14

14

29%

9/1 8/2008
9/18/2008
9/1 8/2008
10/8/2008
'l 0/8/2008
10/8/2008

76
76
76
76
76
76

Jan-10
Jan-10
Jan-10
Jan-10

22
22
32
32

NYMEX
NYMEX

NYMEX
NYMEX

Bought Call at
Call S read Sold Call at

Bought Call at
CallS read Sold Call at

$0.780
($0.300)

$0.645
$0.340

$4.848 80th
$4.848 100th
$4.848 90th
$4.848 100th

$10.40
$14.00
$11.30
$14.00

29%
29%
42%
42%

100%

10/20/2008
10/20/2008
10/30/2008
10I30/2008

76
76
76
76

Jan-10
Jan-10
Jan-10
Jan-10
Jan-10
Feb-10
Feb-10
Feb-10
Feb-10
Feb-10
Feb-10

10
10

NYMEX

BP
NYMEX
NYMEX
BP
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

3-Wa

Collar

3-Wa

3-Wa

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Sold Call at

$o.e65
($0.228)
$0.250)
$0.130

($0.133)
$1.245

($0.350)
($0.380)

$0.985
($0.200)
($0.260

$4.846 50th
$4.848 0
$4.84S 90th
$4.848 90th
$4.848 0

$4.942 80th
$4.942 0
$4.942 100th
$4.942 80th
$4.942 0
$4.942 100th

$7.45
$4.50

$11.50
$9.00
$4.00

$10.00
$7.00

$15.50
$9.80
$6.00

$15.00

14%
14o/

14%
13%
13%

15%
14%

14

114%

128%

29%

1/27/2009
1/27/2009
1/27/2009
7I17/2009
7I17/2009

9/18/2008
9/18/2008
9/18/2008
10/8/2008
10/8/2008
10/8/2008

76
76
76
76
76

59
59
59
59
59
59

Feb-10
Feb-10
Feb-10
Feb-10
Feb-10

17
17
17
26
26

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

3-Wa

Bought Call at
Sold Put at
Sold Call at
Bought Call at

Call S read Sold Call at

$1.085
($0.300)
$0.300
$0.630

($0.340

$4.942 70th
$4.942 0
$4.942 100th
$4.942 90th
$4.942 100th

$9.45
$6.00

$15.20
$11.50
$14.00

2S%
29
2S%
44%
44

58%

102%

10/20/2008
10/20/2008
10/20/2008
10/30/2008
10/30/2008

59
59
59
59
59

Feb-10
Feb-10
Feb-10
Feb-10
Feb-10
Mar-10
Mar-10
Mar-10
Mar-10
Mar-10
Mar-10

NYMEX
BP
NYMEX
NYMEX
BP
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

3-Wa

Collar

3-Wa

3-Wa

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Sold Call at

$0.620
($0.255)
$0.120
$0.140

($0.143)
$1.040

($0.180)
($0.310

$1.080
($0.330)
$0.400)

$4.942 60th
$4.942 10th
$4.942 90th
$4.942 90th
$4.942 0
$4.989 80th
$4.989 0
$4.9S9 100th
$4.989 80th
$4.989 0
$4.989 100th

$7.35
$4.50

$11.40
$9.10
$4.00

$10.50
$6.50

$15.50
$10.35
$7.00

$15.50

14
14'/o
140/

14
14%
15%

15%
13%
13%
13%

115o/o

129%

15%

2S%

2/18/2009
2I18I2009
2/1 8/2009
7/17/2009
7I17/2009

9/5/2008
9/5/2ooe
9/5/2008

9/1 8/2008
9/18/2008
9/1 8/2008

59
59
59
59
59
46
46
46
46
46
46

Mar-10
Mar-10

13
13

NYMEX
NYMEX

Bought Call at
Call S read Sold Call at

$0.755
($0.280

$4.989 90th
$4.989 100th

$10.60
$14.00

28%
8%

10/14/2008
10/14/2008

46
46

Mar-10
Mar-10
Mar-10

20
20
20

NYMEX
NYMEX
NYMEX 3-Wa

Bought Call at
Sold Put at
Sold Call at

$1.270
($o.eoa)
$0.300

$4.S89 30th
$4.S89 0
$4.989 100th

$8.40
$6.50

$14.00

43%
43%
43%

100% 10/21/2008
10/21I2008
10/21/2008

46
46
46

Mar-10
Mar-10

20
20

NYMEX
NYMEX

Bought Cali at
Call S read Sold Cail at

$0.575
($0.280)

$4.989 90th
$4.989 100th

$11.70
$15.00

43%
43%

143% 10/30/2008
10/30/2008

46
46

Apr-10
Apr-10
A r-10
Apr-10
Apr-10

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX

3-Wa

Collar

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at

$0.847
($0.270)
$0.210
$0.845

$0.320

$5.029 80th
$5.029 'lath

$5.029 100th
$5.029 70th
$5.029 10th

$10.25
$7.00

$15.00
$9.55
$7.00

14

14
14%
14

14

28%

8/1/2008
8/1I2008
8/1/2008

6/1 1/2ooe
8/1 1/2008

43
43
43
43
43

Apr-10
Apr-10
Apr-10
A r-10
Apr-10
Apr-10

12
12
12
19
18
18

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

3-Wa
Call

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Bought Call at

Call S read Sold Call at

$0.900
($0.300)
($0.100

$0.300
$0.520

($0.230)

$5.029 40th
$5.029 10th
$5.029 100th
$5.029 SOth

$5.02S 70th
$5.029 90th

$8.60
$7.00

$14.00
$10.85
$9.50

$12.00

28%
28%
28%
44%
420/o

42%

56%

100%
142%

9/5/2008
9/5/2008
9/5/2008

10/14/2008
10/30/2008
10/30/2008

43
43
43
43
43
43

May-10
May-10
May-10
May-10
Ma -10

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

3-Wa

Collar

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at

$1.009
($0.340)
($0.140

$0.820
$0.300

$5.094 60th
$5.094 10th
$5.094 100th
$5.o94 eath
$5.094 10th

$9.10
$6.80

$16.00
$9.35
$7.00

14
14
14%
14'/o

14%

28%

7/28/2008
7/28/2008
7/28/2008
SI11I2008
S/1 1/2008

43
43
43
43
43

May-10
May-10
May-10
Ma -10
May-10
Ma -10
May-10
May-10

6r
6
19
19
18
18

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

Collar

Collar

Bought Call at
Sold Put at" Bought Call at
Sold Put at
Bought Call at

Call S read Sold Call at
Bought Call at

CallS read Sold Call at

$0.660
$0.150
$0.660

$0.150)
$0.530

$0.080)
$0.410

($0.140)

$5.094 50th
$5.094 10th
$5.094 50th
$5.094 10th
$5.094 60th
$5.094 100th
$5.094 80th
$5.094 100th

$9.15
$6.50
$915 P
$6.50 P
$9.25

$13.25
$10.25
$13.25

14%
14%
14
14
44%
44%
42
42%

42%

6%

100%

142%

9/4/2008
9/4/2ooe
9/5/2008
9/5/2008

10/1 4/2008
10/1 4/2008
10/30/2008
10/30/2008

43
43
43
43
43
43
43
43

Jun-10
Jun-10
Jun-10
Jun-10
Jun-10
Jun-10
Jun-10
Jun-10

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

3-Wa

Collar

Collar

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Bought Call at
Sold Put at
Bought Call at

$1.009
($0.340)
$0.140)
$0.825

$0.300
$0.660

$0.150
$0.660

$5.180 70th
$5.180 10th
$5.180 100th
$5.180 60th
$5.180 10th
$5.180 60th
$5.180 10th
$5.180 60th

$9.25
$6.80

$16.00
$9.40
$7.00
$9.50
$6.50
$9.40

15%

15%
13%
13%

13%

15%

28%

43%

57%

7/28/2008
7/28/2008
7/28/2008
8/1 1/2008
8/11/2008

9/4/2008
9/4/2008
9/5/2008

46
46
46
46
46
46
46
46

South Carolina

Last Day

Month Contracts C°unterl° Settle (L) / Tool
arty Penultimate

(P)
Jan-10 11 NYMEX P Bought Call at
Jan-10 11 NYMEX p Sold Put at

Jan-10 11 NYMEX P 3-Way Sold Call at

Jan-10 11 NYMEX p Bought Call at

Jan-10 11 NYMEX P Sold Put at

Jan-10 11 NYMEX P 3-Way Sold Call at

Jan-10 22 NYMEX P Bought Call at

Jan-10 22 NYMEX P Call Spread Sold Call at
Jan-10 32 NYMEX P Bought Call at

Jan-10 32 NYMEX P Call Spread Sold Call at
Jan-10 11 NYMEX p Bought Call at

Ja n- 10 11 BP L Sold Put at

Jan- 10 11 NYMEX P 3-Way Sold Call at

Jan-10 10 NYMEX p Bought Call at
Jan-10 10 BP L Collar Sold Put at

Feb-10 9 NYMEX P Bought Call at
Feb- 10 9 NYMEX p Sold Put at

Feb-10 9 NYMEX P 3-Way Sold Call at
Feb-10 8 NYMEX P Bought Call at

Feb- 10 8 NYMEX P Sold Put at

Feb-10 8 NYMEX P 3-Way Sold Call at
Feb-10 17 NYMEX P

Feb-10 17 NYMEX P

Feb-10 17 NYMEX p

Bought Call at
Sold Put at

3-Way Sold Call at

Feb-10 26 NYMEX P Bought Call at

Feb-10 26 NYMEX P Call Spread Sold Call at

Feb-10 8 NYMEX p Bought Call at
Feb-10 8 BP L Sold Put at

Feb-10 8 NYMEX P 3-Way Sold Call at
Feb-10 8 NYMEX P Bought Call at
Feb-10 8 BP L Collar Sold Put at

Mar-10 7 NYMEX p Bought Call at

Mar-10 7 NYMEX P Sold Put at

Mar-10 7 NYMEX P 3-Way Sold Call at
Mar-10 6 NYMEX P

Mar-10 6 NYMEX P

Mar-10 6 NYMEX P

Bought Call at
Sold Put at

3-Way Sold Call at

Bought Call at

Call Spread Sold Call at

Mar-10 13 NYMEX p

Mar-10 13 NYMEX p

Mar-10 20 NYMEX p Bought Call at

Mar-10 20 NYMEX P Sold Put at

Mar-10 20 NYMEX P 3-Way Sold Call at

Mar-10 20 NYMEX P Bought Call at

Mar-10 20 NYMEX P Call Spread Sold Call at

Apr-10 6 NYMEX p Bought Call at
Apr- 10 6 NYMEX P Sold Put at

Apr-10 6 NYMEX P 3-Way Sold Call at

Apr-10 6 NYMEX p Bought Call at
Apr-10 6 NYMEX P Collar Sold Put at

Re tort as of 11/30i_;_9 Close

Purchase Pdce Strike I

Price (GDI) Decile Ceiling Price I % CummulatJve Max •
I Floor Time Coverage Coverage Trade Date Contracts

$1.220 $4.848 80th $10.00 P 14% 14% 9/18/2008 76

($0.320) $4.848 0 $7.00 P 14% 9/18/2008 76

($0.380) $4.848 100th $15.00 P 14% 9/18/2008 76

$0.985 $4.848 80th $9.80 P 14% 29% 10/8/2008 76
($0.200) $4.848 0 $6.00 P 14%

($0.260) $4.848 100th $15.00 P 14%

$0.780 $4.848 80th $10.40 P 29%

10/8/2008 76

1018/2008 76

58% 10/20/2008 76
($0.300) $4.848 100th $14.00 P 29% 10/2012008 76

10/30/2008 76

10/30/2008 76

$0.645 $4.648 90th $11.30 P 42% 100%

($0.340) $4.848 100th $14.00 P 42%

$0.865 $4.648 50th $7.45 P 14% 114% 1/27/2009 76

($0.228) $4.648 0 $4.50 P 14% 112712009 76

($0.250) $4.648 90th $11.50 P 14% 1/27/2009 76

$0.130 $4.848 90th $9.00 P 13% 128% 7117/2009 76
($0.133) $4.848 0 $4.00 P 13% 7117/2009 76

$1.245 $4.942 80th $10.00 P 15% 15% 9118/2008 59

($0.350) $4.942 0 $7.00 P 15% 9/18/2008 59

($0.380) $4.942 100th $15.50 P 15% 9118/2008 59

$0.985 $4.942 80th $9.80 P 14% 29% 10/8/2008 59

($0.200) $4.942 0 $6.00 P 14% 10/8/2008 59

($0.260) $4.942 100th $15.00 P 14% 1018/2008 59

$1.085 $4.942 70th $9.45 P 29% 58% 10/20/2008 59

($0.300) $4.942 0 $6.00 P 29%

($0.300) $4.942 100th $15.20 P 29%
$0.630 $4.942 90th $11.50 P

10/20/2008 59

10/20/2008 59

44% 102% 10130/2008 59

44% 10/30/2008 59($0.340) $4.942 100th $14.00 P
$0.620 $4.942 60th $7.35 P 14% 115% 2/18/2009 59

($0.255) $4.942 10th $4.50 P 14% 2/1812009 59

($0.120) $4.942 90th $11.40 P 14% 2/18/2009 59
$0.140 $4.942 90th $9.10 P 14% 129% 7117/2009 59

($0.143) $4.942 0 $4.00 P 14% 7/17/2009 59

$1.040 $4.989 80th $10.50 P 15% 15% 915/2008 46

($0.180) $4.989 0 $6.50 P 15% 9/5/2008 46

($0.310) $4.989 100th $15.50 P 15% 9/5/2008 46

$1.080 $4.989 80th $10.35 P 13% 28% 9/18/2008 46
($0.330) $4.989 0 $7.00 P 13%

($0.400) $4.989 100th $15.50 P 13%
$0.755 $4.989 90th $10.60 P

9118/2008 46

9/18/2008 46

28% 57% 10114/2008 46

28% 10114/2008 46($0.280) $4.989 100th $14.00 P

$1.270 $4.989 30th $8.40 P 43% 100% 10/2112008 46
($0.500) $4.989 0 $6.50 P 43%

($0.300) $4.989 100th $14.00 P 43%
$0.575 $4.989 90th $11.70 P 43%

10121/2008 46

10/21/2008 46

143% 10130/2008 46
($0.280) $4.989 100th $15.00 P 43% 10130/2008 46

$0.647 $5.029 80th $10.25 P 14% 14% 811/2008 43

($0.270) $5.029 10th $7.00 P 14% 8/1/2008 43

($0.210) $5.029 100th $15.00 P 14% 8/1/2008 43

$0.645 $5.029 70th $9.55 P 14% 28% 8/11/2008 43

($0.320) $5.029 10111 $7.00 P 14% 8/11/2008 43

$0.900 $5.029 40th $8.60 P 28% 56% 9/5/2008 43

($0.300) $5.029 lOth $7.00 P 28% 9/5/2008 43

($0.100) $5.029 100th $14.00 P 28% 9/5/2008 43

$0.300 $5.029 90th $10.85 P 44% 100% 10114/2008 43

$0.520 $5.029 70th $9.50 P 42% 142% 10/30/2008 43

Apt-10 12 NYMEX p Bought Call at
Apr-10 12 NYMEX p Sold Put at

Apt-10 12 NYMEX P 3-Way Sold Call at
Apr-10 19 NYMEX P Call Bought Call at

Apr-10 18 NYMEX P Bought Call at

Apr-10 18 NYMEX P Call Spread Sold Call at

May-10 6 NYMEX P Bought Call at
May-10 6 NYMEX p Sold Put at

May- 10 6 NYMEX P 3-Way Sold Call at
May-10 6 NYMEX P Bought Call at

May-10 6 NYMEX P Collar Sold Put at

May-10 6 NYMEX P Bought Call at
May-10 6 NYMEX P Collar Sold Put at

May-10 6.4 NYMEX P " Bought Call at
May-10 6 NYMEX P Collar Sold Put at

May-10 19 NYMEX P Bought Call at

May-10 19 NYMEX P Call Spread Sold Call at

May-10 18 NYMEX P Bought Call at

May-10 18 NYMEX P Call Spread Sold Call at

Jun-10 7 NYMEX P Bought Call at
Jun-10 7 NYMEX P Sold Put at

Jun-10 7 NYMEX P 3-Way Sold Call at

Jun-10 6 NYMEX P Bought Call at
Jun-10 6 NYMEX P Collar Sold Put'at

Jun-10 7 NYMEX P Bought Call at
Jun-10 7 NYMEX P Collar Sold Put at

Jun-10 6 NYMEX P Bought Call at

($0.230) $5.029 90th $12.00 P 42% 10130/2008 43

$1.009 $5.094 60th $9.10 P 14% 14% 7/28/2008 43

($0.340) $5.094 10th $6.80 P 14% 7/28/2008 43

($0.140) $5.094 100th $16.00 P 14% 7/28/2008 43

$0.820 $5.094 60th $9.35 P 14% 28% 8/11/2008 43

($0.300) $5.094 10th $7.00 P 14% 8111/2008 43

$0.660 $5.094 50th $9.15 P 14% 42% 9/4/2008 43

($0.150) $5.094 10th $6.50 P 14% 91412008 43
$0.660 $5.094 50th $9.15 " P 14% 56% 9/5/2008 43

($0.150) $5.094 10th $6.50 P 14% 9/5/2008 43

$0.530 $5.094 60th $9.25 P 44% 100% 10114/2008 43

($0.080) $5.094 100th $13.25 P 44% 10/14/2008 43

$0.410 $5.094 80th $10.25 P 42% 142% 10/30/2008 43

($0.140) $5.094 100th $13.25 P 42% 10130/2008 43

$1.009 $5.180 70th $9.25 P 15% 15% 7/28/2008 46

($0.340) $5.180 10th $6.80 P 15% 7128/2008 46

($0.140) $5.180 100th $16.00 P 15% 7/28/2008 46

$0.825 $5.180 60th $9.40 P 13% 28% 8111/2008 46

($0.300) $5.180 10th $7.00 P 13% 8/11/2008 46

$0.660 $5.180 60th $9.50. P 15% 43% 914/2008 46

($0.150) $5.180 10th $6.50 P 15% 9/4/2008 46

$0.660 $5.180 60th $9.40 P 13% 57% 9/5/2008 46



South Carolina
Re ort ss of 11/30/2009 Close

Last Day
Counterp Settle (L) I

arty Penultimate
lonth Contracts

P

Tool
Purchase

Prtce
Price
(GDI)

Declle
Price I % Cummulatlve

Strike I

Time Coverage CoverageI Floor
Trade Date

Max S
Contracts

lun-10 NYMEX P Collar Sold Put at $a.15a $5.1ea tath $6.50 13% 9/5/2008 46
lun-10
lun-10
lun-10
lun-10

20
20
20
20

NYMEX
NYMEX

NYMEX
NYMEX

Bought Call at
Call S read Sold Call at

Bought Call at
Cag S read Sold Call at

$0.530
$0.08Q

$0.470
($0.180)

$5.180
$5.180
$5.180
$5.180

60th
100th
80th
100th

$9.35
$13.00
$10.00
$13.0a

3%
43%
43%
43%

1PP%

143%

10/14/2008
10/1 4/2008
10/30/2008
10/30/2008

46
46
46
46

Jul-10
Jul-1Q
Jul-10
Jul-10
Jul-10
Jul-10
Jul-10
Jul-10
Jul-10

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

3-Wa

Collar

Collar

Collar

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Bought Call at
Sold Put at
Bought Call at
Sold Put at

$0.990
($0.270)
$0.200
$0.855

$0.330
$0.660

$0.150
$0.655

$0.150

$5.282
$5.282
$5.282
$5.282
$5.282
$5.282
$5.282
$5.2&2

$5.282

70th
10th

100th
70th
10th
6Qth

10th
60th
10th

$9.80
$7.00

$15.00
$9.65
$7.00
$9.50
$6.50
$9.5a
$6.50

13%
13%
13%
16%
16%
13%
13%
16%
16%

13%

29%

42%

58%

8/1/2008
8/1/2008
8/1/2008

8/11/2008
8/1 1/2008

9/4/2008
9/4/2008
9/5/2008
9/5/2008

38
38
38
38
38
38
38
38
38

Jul-10
Jul-10
(ug-10
hug-10
(ug-10
hug-10
(ug-10
tug-10
hug-10
tu -10

16
16

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

3-Wa

3-Wa

Collar

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at

Bought Call at
Call S read Sold Call at

$0.565
($0.100)

$1.081
($0.280)
$0.250
$1.070

($0.350)
$0.200
$0.660

$0.150

$5.282
$5.282

$5.362
$5.362
$5.362
$5.362
$5.362
$5.362
$5.362
$5.362

60th
100th

70th
10th

100th
50th
10th
100th
70th
10th

$9.40
$13.00
$9.9a
$7.00

$15.00
$9.10
$7.00

$14.80
$10.00

$6.50

42%
42%
16'lo
16%

13%
13%
13%
16%
16%

100%

16%

29%

45'lo

10/14/2008
10/14/2008

8/1/2008
8/1/2008
8/1/2008

8/20/2008
BI20/2008
8/20/2008

9I4I2008
9/4/200e

38
38
38
38
38
38
38
38
38
38

tug-10
hug-10
tug-10
hug-10
tug-10

»ep-10
»ep-10
»e 10
»e -10
»ep-10
»ep-10
»ep-10
Oct-10
Oct-10
Oct-10
Oct-10
Oct-10

17
17
17
12
12
12

18
18
18
17
17
17
18
18

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

Collar

3-Wa

3-Wa
Call

3-Wa

3-Wa

Collar

Bought Call at
Sold Put at
Bought Call at
Sold Put at
Sold Call at

Bought Call at
Sold Put at
Sold Call at
Bou htCallat
Bought Call at
Sold Put at
Sold Call at

Bought Cail at
Sold Put at
Sold Call at
Bought Call at
Sold Put at

$0.650
$0.150
$0.770

($0.300)
($0.170)

$1.115
($0.400)
$0.200
$0.340
$0.965

($0.300)
($0.200)

$1.040
($0.300)
$0.230
$0.700

$0.200

$5.362
$5.362
$5.362
$5.362
$5.362
$5.417
$5.417
$5.417
$5 417
$5.417
$5.417
$5.417
$5.554
$5.554
$5.554
$5.554
$5.554

70th
10th
50th
10th

100th

60th
10th
100th
100th
40th
10th

100th

40th
10th

100th
80th
10th

$9.95
$6.50
$8.90
$6.00

$14.00
$9.30
$7.00

$16.00
$12.80
$8.50
$5.60

$13.95
$9.00
$6.50

$15.00
$10.00
$6.00

13%
13%

45

29%
29%
29%
27%

44%
44%
28%
28%
28%
30%
30%

58%

103%

29%

56'l
1PP%

28'la

9/5/200&
9/5/2008

10/22/2008
10/22/2008
10/22/2008

e/29/200 e
8/29/2008
8/29/2008

9/5/2008
10/20/2008
10/20/2008
10/20/2008

9/29/2008
9/29/2008
9/29/2008
10/7/2008
10/7/200&

38
38
38
38
38
41
41
41
41
41
41
41

61
61
61
61
61

Oct-10
Oct-10

Iov-10
Iov-10
ov-

26
26
30
30

NYMEX
NYMEX

NYMEX
NYMEX

Bought Call at
Cali S read Sold Call at

Bought Call at
Call S read Sold Call at

a ougt a at

$0.510
($0.200)

$0.480
$0.170

$5.554
$5.554

$5.999
$5.999

90th
100th

90th
100th

$11.50
$15.00
$12.25
$16.00

3%
43%
57%
57%

1PP

&p

10/20/2008
10/20/2008

11/3/2008
11/3/2008

61
61

53
53

Review by: SEW 12/1/09

South Carolina

Re )oft as of 11/30i__,_-_

Ionth

Jun-10

' Last Day

Contracts Counterp Settle (L) I
arty PenulUmate

(P)
6 NYMEX

Jun-10 20 NYMEX

Jun-10 20 NYMEX

Jun-10 20 NYMEX
Jun-10 20 NYMEX

Jul-10 5 NYMEX

Jul-lO 5 NYMEX

Jul-10 5 NYMEX

Jul-10 6 NYMEX

Jul-10 6 NYMEX

Jul-10 5 NYMEX

Jul-10 5 NYMEX

Jul-10 6 NYMEX

Jul-10 6 NYMEX

Jul-10 16 NYMEX P
Jul-10 16 NYMEX p

_ug-10 6 NYMEX p

#,ug-10 6 NYMEX p

A,ug-10 6 NYMEX p

_,ug-10 5 NYMEX P

_,ug-10 5 NYMEX P

&ug-10 5 NYMEX P

_,ug-10 6 NYMEX P

gug-10 6 NYMEX P
_ug-10 5 NYMEX p

gug-10 5 NYMEX p

_,ug-10

_ug-10

_,ug-10

_ep- 10

3ep-10

3ep-10

_ep-10
_ep- 10

_ep-10

_ep- 10

Oct- 10

Oct-10

Oct- 10

Oct- 10

Oct- 10

17 NYMEX p
17 NYMEX P

17 NYMEX p

12 NYMEX p

12 NYMEX p

12 NYMEX p

Tool Purchase Price
Price (GDI)

P Collar Sold Put at _5.180
P Bought Call at $0.530 $5.180

P Call Spread Sold Call at

P Bought Call at

P Call Spread Sold Call at ($0.180) $5.180

P Bought Call at $0.990 $5.282

P Sold Put at ($0.270) $5.282

P 3-Way Sold Call at ($0.200) $5.282
P Bought Call at $0.855 $5.282
P Collar Sold Put at

P Bought Call at
P Collar Sold Put at

CIMa

Strike I Price I %
Declle Ceiling

I Floor Time Coverage

10th $6.50 P 13%

Cummulative Max #

Coverage Trade Date Contracts

Bought Call at
Collar Sold Put at

9/5/2008 46

60th $9.35 P 43% 100% 1011412008 46

($0.080) $5.180 100th $13.00 P 43% 10/14/2008 46

$0.470 $5.180 80th $10.00 P 43% 143% 10/3012008 46

100th $13.00 P 43% 10/30/2008 46

70th $9.80 P 13% 13% 8/1/2008 38

I 0th $7.00 P 13% 811/2008 38

100th $15.00 P 13% 8/1/2008 38

70th $9.65 P 16% 29% 8111/2008 38

($0.330) $5_:>8:) 10th $7.00 P 16% 8/11/2008 38

$0.660 $5.282 60th $9.50 P 13% 42% 914/2008 38

13% 9/4/2008 38($0.150) $5.282 10th $6.50 P
$0.655 $5.282 60th $9.50 PP Bought Call at 16% 58% 915/2008 38

P Collar Sold Put at ($0.150) $5.282 10th $6.50 P 16% 9/5/2008 38

Bought Call at $0.565 $5.282 60th $9.40 P 42% 100% 10/14/2008 38
Call Spread Sold Call at ($0.100) $5.282 100th $13.00 P 42% 10114/2008 38

Bought Callat $1.081 $5.362 70th $9.90 P 16% 16% 8/1/2008 38

Sold Put at ($0.280) $5.362 10th $7.00 P 16% 8/1/2008 38

3-Way Sold Call at ($0.250) $5.362 100th $15.00 P 16% 8/1/2008 38

Bought Callat $1.070 $5.362 50th $9.10 P 13% 29% 8120/2008 38

Sold Put at ($0.350) $5.362 10th $7.00 P 13% 8/20/2008 38

3-Wa), Sold Call at ($0.200) $5.362 100th $14.80 P 13% 8/20/2008 38

Bought Call at $0.660 $5.362 70th $10.00 P 16% 45% 9/4/2008 38

Collar Sold Putat ($0.150) $5.362 10th $6,50 P 16% 9/4/2008 38

$0.650 $5.362 70th $9.95 P 13% 58% 9/5/2008 38

($0.150) $5.362 10th $6.50 P 13% 9/5/2008 38

$0.770 $5.362 50th $8.90 P 45% 103% 10/2212008 38

11 NYMEX P Call

Bought Call at

Sold Putat ($0.300) $5.362 10th $6.00 P 45%

3-Way Sold Call at ($0.170) $5.362 100th $14.00 P 45%

Bought Call at $1.115 $5.417 60th $9.30 P 29%

Sold Put at ($0.400) $5.417 10th $7.00 P 29%

3-Wa_/ Sold Call at ($0.200) $5.417 100th $16.00 P 29%

Bought Call at $0.340 $5.417 100th $12.80 P 27%

Bought Call at $0.965 $5.417 40th $8.50 P 44%

Sold Put at ($0.300) $5.417 10th $5.60 P 44%
Sold Call at ($0.200) $5.417 100th $13.95 P 44%

Bought Call at $1.040 $5.554 40th $9.00 P 28%

Sold Put at ($0.300) $5.554 10th $6.50 P 28%

Sold Call at ($0.230) $5.554 100th $15.00 P 28%
Bought Call at $0.700 $5.554 80th

Sold Putat ($0.200) $5.554 10th $6.00 P
Bought Call at $0.510 $5.554 90th $11.50 P 43%

Call Spread Sold Call at ($0.200) $5.554 100th $15.00 P 43%

BoughtCall at $0.480 $5.999 90th $12.25 P 57%

Call Spread Sold Call at ($0.170) $5.999 100th $16.00 P 57%
Call Bought Call at $0.330 $5.999 90th $8.85 P 4%

18 NYMEX P

18 NYMEX P

18 NYMEX P 3-Way
17 NYM EX P

17 NYMEX p

17 NYMEX P 3-Way
18 NYMEX P

18 NYMEX P Collar
Oct-10 26 NYMEX P
Oct-10 26 NYMEX P

_lov-10 30 NYMEX p

_lov-10 30 NYMEX P
4ov-10 2 NYMEX p

10/22/2008 38
10122/2008 38

8/29/2008 41

8/29/2008 41

8/29/2008 41

29%

56% 9/5/2008 41

100% 10/20/2008 41

10/2012008 41

10/20/2008 41

28% 9/29/2008 61

9/29/2008 61

9/29/2008 61
$10.00 P 30% 57% 10/712008 61

30% 10/7/2008 61

100% 10/20/2008 61
10/20/2008 61

57% 1113/2008 53

11/3/2008 53

60% 11/4/2009 53

Review by: SEW 12/1/09



Piedmont Natural Gas
Reconciliation of BP Activity to SC Hedging Activity and Recon
November-09

payment from BP for puts sold

Option Premium (Expenditures - OTC)

payment to BP for puts expired

Proceeds from positions (Receipts - OTC)

Detail for SC ADM and BP activity NOV 09 BP

Piedmont Natural Gas

Reconciliation of BP Activity to SC Hedging Activity and Recon
November-09

(7)
payment from BP for putssold

Option Premium (Expenditures- OTC)

(8)
payment to BP for putsexpired

Proceeds from positions (Receipts - OTC)

Detail for SC ADM and BP activity NOV 09 BP



Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon
November-09

2 A

A

2 gof A's

15.50 Commission and Fees rate
31.00 Total Commission and Fees (Expenditures)

6,631.00 B

B

6,631.00 g of B's

31.00 Less: Fees (Expenditures)
6,600.00 Option Premium

Activit in Account

Debits

6,631.00

D 164,680.00

0 589,666.00

D 206,846.00
D 909,749.00
D 488,180.00

D 854,002.00

Credits

61,799.00 c
619,147.00 C

218,435.00 c
121.39 c

432,213.61 c
129,059.00 c
382,091.00 c

189,110.00 c
626,837.00 c

108,963.00 c

g of D's 3,219,754.00 2,767,776.00 g of C's

2,767,776.00 g of C's

(3) (451,978.00) P&L and Cash Activity per ADM statement
(61,799.00) Reverse ADM accrued 10/09

652,361.00 ADM accrual in 11/09
138,584.00 P&L and Cash Activity

49
49 E

98 g of E's

15.50 Commission and Fees rate
1,519.00 Total Fees (Receipts)

(4) 1,259,884.00 Proceeds from positions (Receipts)
(5) 1,519.00 Total Fees (Receipts)

1,261,403.00 Futures P8L per ADM statement

(s) (121.39) Interest from ADM

Detail for SC ADM and BP activity NOV 09 ADM

PiedmontNaturalGas
ReconciliationofADMstatementtoSCHedgingActivityandRecon
November-09

(2)

2

2
15.50
31.00

A

A

)" of A's

Commission and Fees rate

Total Commission and Fees (Expenditures)

6,631.00

6,631.00
(2) 31.00

(1) 6,600.00

B

B

) of B's

Less: Fees (Expenditures)
Option Premium

D

D

D

D

Activity in Account
Debits Credits

6,631.00

164,680.00

589,666.00

206,846.00
909,749.00
488,180.00

854,002.00

61,799.00 C
619,147.00 c

218,435.00 c
121.39 c

432,213.61 c
129,059.00 c
382,091.00 c

189,110.00 c
626,837.00 c

108,963.00 c

)" of D's 3,219,754.00

(3)

2,767,776.00 I of C's

2,767,776.00 TofC's

(3,219,754.00) T of D's
(451,978.00) P&L and Cash Activity per ADM statement

(61,799.00) Reverse ADM accrued 10109
652,361.00 ADM accrual in 11/09

138,584.00 P&L and Cash Activity

(5)

49 E
49 E

98 T of E's
15.50 Commission and Fees rate

1,519.00 Total Fees (Receipts)

(4) 1,259,884.00

(5) 1,519.00
1,261,403.00

Proceeds from positions (Receipts)
Total Fees (Receipts)

Futures P&L per ADM statement

(6) (121.39) Interest from ADM

Detail for SC ADM and BP activity NOV 09 ADM
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STATEMENT DATB: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMBNT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUBS
REGARDING YOUR STATBMENT THAT YOU
ARB UNABLB TO RBSOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMBR SBRVICB AT
1/800/654-0461 or 312/242-7200.

* *
DATE

11/02/9

11/03/9

11/04/9
11/05/9

11/06/9

11/06/9

11/09/9

11/12/9

11/13/9

11/17/9

11/18/9

11/19/9

11/20/9

11/23/9
11/23/9
11/23/9
11/23/9
11/24/9
11/24/9
11/24/9
11/24/9
11/24/9
11/24/9
11/24/9
11/24/9

* * 4 * 4 Y O

LONG/BUY SHRT/

49
29
10
10

49

29
10
10
20
30

20
69
10

U R A C T I V I T Y T
SELL DESCRIPTION

WIRB TRANSPER REC
WIRE TRANSFER RBCBIVED
WIRE TRANSFER REC
WIRE TRANSFER RECEIVED
CALL NOV 10 NATURAL GAS
WIRE TRANSFBR RBC
WIRE TRANSPBR RECBIVED
10/09 INTEREST
CRBDIT INTEREST
WIRB TRANSFBR DISB
WIRE TRANSPER DISBURSBD
WIRE TRANSFBR REC
WIRE TRANSFER DISBURSED
WIRE TRANSFER RBC
WIRE TRANSFBR RECEIVED
WIRE TRANSFBR REC
WIRB TRANSPBR RBCEIVED
WIRE TRANSFBR DZSB
WIRB TRANSFER DISBURSED
WIRE TRANSFBR REC
WIRB TRANSFBR RBCEIVED
WIRE TRANSFBR REC
WIRE TRANSFER RECEIVED
WIRE TRANSFER DZSB
WIRE TRANSPER DISBURSED
DEC 09 NATURAL GAS
PUT DBC 09 NATURAL GAS
PUT DBC 09 NATURAL GAS
PUT DEC 09 NATURAL GAS
CALL DEC 09 NATURAL GAS
CALL DBC 09 NATURAL GAS
CALL DEC 09 NATURAL GAS
CALL DBC 09 NATURAL GAS
CALL DEC 09 NATURAL QAS
CALL DEC 09 NATURAL QAS
CALL DEC 09 NATURAL GAS
CALL DEC 09 NATURAL GAS

8850

WZRBREC US

C NET PREM US
WIRBREC US

CR INT US

WIRESNT US

WZRBSNT US

WIRERBC US

WIRBREC US

WIRBSNT US

WIRBREC US

WZRERBC US

WIRESNT US

6000
6600
7000
9000
9800

10100
10350
11200
13500
14000
15000

C
C
C
C
C
C
C
C
C
C
C
C

P&S US
EXER/ASSN US
EXER/ASSN US
EXER/ASSN US

EXPIRE US
EXPIRE US
BXPIRE US
BXPIRE US
EXPIRE US
EXPIRB US
EXPIRE US
EXPIRE US

H I S MONTH * *
BX PRICE/LBGND CC

WIREREC US
DEBIT

6, 631.00

CREDIT
61,799.00

619,147.00

218,435.00

121.39

164, 680.00

589, 666.00

206, 846. 00

909, 749.00

432, 213.61

129,059.00

382, 091.00

189,110.00

626, 837.00

.00

.00.00

.00.00

.00.00.00.00

.00.00

l 0 4 * 0 0 * 0 1

ADM INVESTOR SERVjCES, WC, 8 vdhoffy Qj»f lsd Sjjksidiary cl .he O';. "..'::r i'aa. e 5 M c!'awe Company.
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ADM
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MO_'.ITHLY COMMODITY STATEMENT

STATEMENT DATE: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN UMBER: 121 XI21

INTRODUCED BY: RBC'WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

* * * * * * * * * * Y O U R A C T I V I T Y T H I S M O N T H * * * * * * .

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT
11/02/9 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

11/03/9 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

11/04/9 2 CALL NOV i0 NATURAL GAS 8850 C NET PREM US 6,631.00

11/05/9 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

11/06/9 10/09 INTEREST CR INT US
CREDIT INTEREST

11/06/9 WIRE TRANSFER DISB WIRESNT US 164,680.00
WIRE TRANSFER DISBURSED

11/09/9 WIRE TRANSFER REC WIRESNT US

WIRE TRANSFER DISBURSED

11/12/9 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

11/13/9 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

11/17/9 WIRE TRANSFER DISB WIRESNT US 589,666.00
WIRE TRANSFER DISBURSED

11/18/9 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

11/19/9 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

11/20/9 WIRE TRANSFER DISB WIRESNT US 206,846.00
WIRE TRANSFER DISBURSED

11/23/9 49 49 DEC 09 NATURAL GAS C P&S US 909,749.00

11/23/9 29 PUT DEC 09 NATURAL GAS 6000 C EXER/ASSN US

11/23/9 I0 PUT DEC 09 NATURAL GAS 6600 C EXER/ASSN US

11/23/9 10 PUT DEC 09 NATURAL GAS 7000 C EXER/ASSN US

11/24/9 29 CALL DEC 09 NATURAL GAS 9000 C EXPIRE US

11/24/9 i0 CALL DEC 09 NATURAL GAS 9800 C EXPIRE US

11/24/9 i0 CALL DEC 09 NATURAL GAS i0100 C EXPIRE US

11/24/9 20 CALL DEC 09 NATURAL GAS 10350 C EXPIRE US

11/24/9 30 CALL DEC 09 NATURAL GAS 11200 C EXPIRE US

11/24/9 20 CALL DEC 09 NATURAL GAS 13500 C EXPIRE US

11/24/9 69 CALL DEC 09 NATURAL GAS 14000 C EXPIRE US

11/24/9 i0 CALL DEC 09 NATURAL GAS 15000 C EXPIRE US

• . . . . .

CREDIT

61,799.00

619,147.00

218,435.00

121.39

432,213.61

129,059.00

382,091.00

189,110.00

626,837.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the A (; _r Danes Mid and Company.
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STATEMENT DATE: NOV 30, 2009

ACCOUNT NUMBBR: 121 X2068

SALESMAN NUMBBR: 121 X121

INTRODUCED BY! RBC ~ WEALTH ~ MANAQEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RBSOLVB WITH YOUR BROKER,
PLEASB CONTACT ADMIS CUSTOMER SERVICB AT
1/800/654-0461 or 312/242-7200.

LONGDATB
11/24/9

11/25/9

11/30/9
* » » » » * * * » * * » *
10/20/8

10/08/8

10/08/8
10/20/8

10/22/8

10/07/8

9/05/8
10/21/8

/BUY SHRT/SELL DBSCRIPTZON
WIRB TRANSFBR DISB
WIRE TRANSFER DISBURSED
WIRB TRANSFBR REC
WIRE TRANSFBR RECBIVED
WTRF OUT

* P 0 S I T I 0 N 8 IN YOUR
18 PUT SEP 10 NATURAL GAS 5600 C
18» OPTION MARKBT VALUB

32, 940.00- SIM EXPIRE 8/26/10
AVBRAGB SHORT! .300

LAST TRADE DATE: 8/26/10
11 PUT JAN 10 NATURAL QAS 6000 C
11» OPTION MARKET VALUE

126,720. 00- SIM EXPIRB 12/2S/09
AVERAGB SHORT: .200

LAST TRADB DATE: 12/28/09
8 PUT FEB 10 NATURAL QAS 6000 C

17 PUT FBB 10 NATURAL GAS 6000 C
25» OPTION MARKBT VALUB

264, 500.00- SZM EXPIRE 1/26/10
AVBRAQB SHORT: .268

LAST TRADE DATE: 1/26/10
17 PUT AUQ 10 NATURAL GAS 6000 C
17» OPTION MARKET VALUE

108,460.00- SIM BXPZRE 7/27/10
AVERAGE SHORT: .300

LAST TRADB DATE: 7/27/10
18 PUT OCT 10 NATURAL GAS 6000 C
18» OPTION MARKET VALUB

80, 280.00- SIM BXPIRE 9/27/10
AVBRAGE SHORT: .200

LAST TRADE DATE: 9/27/10
7 PUT MAR 10 NATURAL GAS 6500 C

20 PUT MAR 10 NATURAL GAS 6500 C
27* OPTION MARKET VALUB

407, 970.00- SIM BXPIRB 2/23/10
AVBRAGB SHORT: .417

LAST TRADB DATE: 2/23/10

PRICE/LEGND CC
WIRESNT US

WIREREC US

DEBIT
488, 180.00

CRBDIT

108, 963.00

.200
1.190

US 130,900.00
130,900.00»

.200.300
1.192

US
US

95, 360.00
202, 640 F 00
298, 000.00»

.300
1.217

US 206, 890.00
206, 890.00»

.200
1.270

228, 600.00
228, 600. 00*

.180

.500
1.653

US
US

115,710.00
330, 600.00
446, 310.00»

CASH US 854, 002. 00
C O U N T * » * * » » * » » * » » * * * » * *
.300 US 176,400. 00
.980 176,400. 00»

ADM jhlVESTOR SERViCES, INC. a whoijy ojwried subsidiary o', '.he A,. , :..1 j. an, e's M c'and Company,
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STATEMENT DATE: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

11/24/9 WIRE TRANSFER DISB WIRESNT US 488,180.00
WIRE TRANSFER DISBURSED

11/25/9 WIRE TRANSFER REC WIREREC US 108,963.00
WIRE TRANSFER RECEIVED

11/30/9 WTRF OUT CASH US 854,002.00

"1; 2 ;8 ............ P 0 S I T I O N S I N Y O U R A C C O U N T ..................

10 18PUTSEP10  600C 300 US 176,400.00
18" OPTION MARKET VALUE • 980 176,400.00"

32,940.00- SIM EXPIRE 8/26/10
AVERAGE SHORT. .300

LAST TRADE DATE: 8/26/10

10/08/8 ii PUT JAN I0 NATURAL GAS 6000 C .200 US 130,900.00

ii* OPTION MARKET VALUE 1.190 130,900.00-
126,720.00- SIM EXPIRE 12/28/09
AVERAGE SHORT: .200

LAST TRADE DATE: 12/28/09

10/08/8 8 PUT FEB I0 NATURAL GAS 6000 C .200 US 95,360.00

10/20/8 17 PUT FEB i0 NATURAL GAS 6000 C .300 US 202,640.00

25* OPTION MARKET VALUE 1.192 298,000.00*
264,500.00- SIM EXPIRE 1/26/10
AVERAGE SHORT : .268

LAST TRADE DATE: 1/26/10

10/22/8 17 PUT AUG i0 NATURAL GAS 6000 C .300 US 206,890.00

17" OPTION MARKET VALUE 1.217 206,890.00*
108,460.00- SIM EXPIRE 7/27/10

AVERAGE SHORT : • 300

LAST TRADE DATE: 7/27/10

10/07/8 18 PUT OCT i0 NATURAL GAS 6000 C .200 US 228,600.00

18" OPTION MARKET VALUE 1.270 228,600.00"
80,280.00- SIM EXPIRE 9/27/10

AVERAGE SHORT : .200

LAST TRADE DATE: 9/27/10

9/05/8 7 PUT MAR i0 NATURAL GAS 6500 C .180 US 115,710.00

10/21/8 20 PUT MAR I0 NATURAL GAS 6500 C .500 US 330,600.00

27* OPTION MARKET VALUE 1.653 446,310.00"

407,970.00- SIM EXPIRE 2/23/10
AVERAGE SHORT : .417

LAST TRADE DATE: 2/23/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Arc _ _ Oanieis Midland Company,
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STATEMENT DATE: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBBRf 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARB UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE
9/04/8
9/05/8

9/04/8
9/05/8

9/04/8
9/05/8

9/04/8
9/05/8

9/29/8

7/28/8

7/28/8

9/18/8

LONG/BUY SHRT/SBLL DBSCRZPTION EX
6 PUT MAY 10 NATURAL QAS 6500 C
6 PUT MAY 10 NATURAL QAS 6500 C

12* OPTION MARKET VALUE
168,720.00- SIM BXPIRE 4/27/10

AVBRAGE SHORTf .150
LAST TRADE DATE: 4/27/10

7 PUT JUN 10 NATURAL GAS 6500 C
6 PUT JUN 10 NATURAL QAS 6500 C

13» OPTION MARKET VALUE
171,600.00- SIM EXPIRE 5/25/10

AVERAGE SHORT: .150
LAST TRADB DATE: 5/25/10

5 PUT JUL 10 NATURAL GAS 6500 C
6 PUT JUL 10 NATURAL GAS 6500 C

11» OPTZON MARKBT VALUE
133,980 F 00- SZM EXPIRE 6/25/10

AVERAGE SHORT: .150
LAST TRADB DATE: 6/25/10

6 PUT AUG 10 NATURAL GAS 6500 C
5 PUT AUQ 10 NATURAL GAS 6500 C

11» OPTION MARKBT VALUE
125, 180 F 00- SIM EXPIRE 7/27/10

AVERAGE SHORT: .150
LAST TRADE DATB: 7/27/10

17 PUT OCT 10 NATURAL GAS 6500 C
17* OPTION MARKBT VALUE

160,820. 00- SIM EXPIRB 9/27/10
AVBRAGB SHORT: .300

LAST TRADB DATE: 9/27/10
6 PUT MAY 10 NATURAL GAS 6800 C
6* OPTION MARKBT VALUB

102, 360.00- SIM EXPIRE 4/27/10
AVBRAGE SHORT: .340

LAST TRADB DATE: 4/27/10
7 PUT JUN 10 NATURAL GAS 6800 C
7» OPTION MARKET VALUB

113,400.00- SIM BXPZRE 5/25/10
AVERAQB SHORT: .340

LAST TRADE DATE: 5/25/10
11 PUT JAN 10 NATURAL QAS 7000 C
11» OPTION MARKET VALUB

236, 720. 00- SIM EXPIRE 12/28/09
AVERAGE SHORT: .320

LAST TRADE DATB: 12/28/09

PRICB/LBGND CC.150 US
.150 US1.644

DEBZT
98, 640. 00
98, 640. 00

197,280.00»

.150 US.150 US
1.610

112,700.00
96, 600.00

209, 300.00»

.150 US 94, 740. 00.150 US 78, 950.00
1.579 173,690.00»

.300 US 273, 870.00
1.611 273, 870.00»

.340 US 113,760.00
1.896 113,760.00»

.340 US 129,850.00
1.855 129,850.00*

.320 US
2.157

237, 270. 00
237, 270. 00»

.150 US 'l9, 000.00

.150 US 94, 800.00
1.580 173,800.00»

CREDIT

ADM I)r) VESTOR SERVICES, WC. a v'ho!Iir oYYrfed subsidiary o' '.he Ar:.: &ei .".aa e.s IVI oia'ic Co+pally.
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STATEMENT DATE: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704}264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE

910418
910518

910418
910518

910418
910518

9/04/8
91o5/8

9/29/8

7/28/6

7/28/8

9/18/8

LONG/BUY
SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT

6 PUT MAY I0 NATURAL GAS 6500 C .150 US 98,640.00

6 PUT MAY i0 NATURAL GAS 6500 C .150 US 98,640.00

12, OPTION MARKET VALUE 1.644 197,280.00,
168,720.00- SIM EXPIRE 4/27/10
AVERAGE SHORT: .150

LAST TRADE DATE: 4/27/10

7 PUT JUN I0 NATURAL GAS 6500 C .150 US 112,700.00

6 PUT J-u'N i0 NATURAL GAS 6500 C .150 US 96,600.00

13- OPTION MARKET VALUE 1.610 209,300.00*
171,600.00- SIM EXPIRE 5/25/10
AVERAGE SHORT: .150

LAST TRADE DATE: 5/25/10

5 PUT JUL i0 NATURAL GAS 6500 C .150 US 79,000.00

6 PUT JUL I0 NATURAL GAS 6500 C .150 US 94,800.00

Ii* OPTION MARKET VALUE 1.580 173,800.00-
133,980.00- SIM EXPIRE 6/25/10
AVERAGE SHORT: .150

LAST TRADE DATE: 6/25/10

6 PUT AUG i0 NATURAL GAS 6500 C .150 US 94,740.00

5 PUT AUG I0 NATURAL GAS 6500 C .150 US 78,950.00

ii* OPTION MARKET VALUE 1.579 173,690.00-
125,180.00- SIM EXPIRE 7/27/10
AVERAGE SHORT: .150

LAST TRADE DATE: 7/27/10

17 PUT OCT I0 NATURAL GAS 6500 C .300 US 273,870.00

17" OPTION MARKET VALUE 1.611 273,870.00*
160,820.00- SIM EXPIRE 9/27/10

AVERAGE SHORT: .300

LAST TRADE DATE: 9/27/10

6 PUT MAY I0 NATURAL GAS 6800 C .340 US 113,760.00

6* OPTION MARKET VALUE 1.896 113,760.00-

102,360.00- SIM EXPIRE 4/27/10
AVERAGE SHORT: .340

LAST TRADE DATE: 4/27/10

7 PUT JUN i0 NATURAL GAS 6800 C .340 US 129,850.00

7* OPTION MARKET VALUE 1.855 129,850.00-
113,400.00- SIM EXPIRE 5/25/10

AVERAGE SHORT: .340

LAST TRADE DATE: 5/25/10

ii PUT JAN i0 NATURAL GAS 7000 C .320 US 237,270.00

ii* OPTION MARKET VALUE 2.157 237,270.00*

236,720.00- SIM EXPIRE 12/28/09
AVERAGE SHORT: .320

LAST TRADE DATE: 12/28/09

CREDIT

ADP_ {NVESTOR SERVICES, INC. a wholly owned subsidiary of the A_ : ie_ Danes Midiand Company.
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STATEMENT DATE: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALBSMAN NUMBBR: 121 X121

INTRODUCED BY: RBC ~ WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTB NC 28233-3060

1P YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATB
9/18/8

9/18/8

8/01/8
8/11/8
9/05/8

8/11/8

8/11/8

8/01/8
8/11/8

8/01/8
8/20/8

8/29/8

LONG/BUY SHRT/SELL DESCRIPTION EX
9 PUT FBB 10 NATURAL GAS 7000 C
9e OPTION MARKET VALUE

185,220. 00- SIM EXPIRB 1/26/10
AVBRAGB SHORT& .350

LAST TRADB DATE: 1/26/10
6 PUT MAR 10 NATURAL GAS 7000 C
6* OPTION MARKET VALUB

120, 660.aa- SZM EXPIRE 2/23/10
AVERAGE SHORT: .330

LAST TRADE DATE: 2/23/10
6 PUT APR 10 NATURAL GAS 7000 C
6 PUT APR 10 NATURAL GAS 7000 C

12 PUT APR 10 NATURAL GAS 7000 C
24~ OPTION MARKBT VALUB

473, 040. 00- SIM BXPIRE 3/26/10
AVERAGE SHORT: .297

LAST TRADE DATB: 3/26/10
6 PUT MAY 10 NATURAL GAS 7000 C
6* OPTION MARKBT VALUB

114,360.00- SIM BXPIRE 4/27/10
AVBRAGB SHORT: .300

LAST TRADE DATB: 4/27/10
6 PUT JUN 10 NATURAL GAS 7 0 00 C
6* OPTION MARKET VALUE

109,200, 00- SIM EXPIRE 5/25/10
AVBRAGB SHORT: .300

LAST TRADE DATE: 5/25/10
5 PUT JUL 10 NATURAL GAS 7000 C
6 PUT JUL 10 NATURAL GAS 7000 C

11* OPTION MARKET VALUE
188,980.00- SIM EXPIRB 6/25/10

AVERAGE SHORT: .302
LAST TRADE DATE: 6/25/10

6 PUT AUG 10 NATURAL GAS 7000 C
5 PUT AUG 10 NATURAL GAS 7000 C

11~ OPTION MARKBT VALUE
180,180.00- SIM EXPIRE 7/27/10

AVERAGE SHORT: .311
LAST TRADE DATB: 7/27/10

12 PUT SEP 10 NATURAL GAS 7000 C
12+ OPTION MARKET VALUE

189,960.00- SIM EXPIRE 8/26/10
AVERAGE SHORT: .400

LAST TRADB DATE: 8/26/10

PRICE/LEGND CC.350 US
2.096

DEBIT
188,640. 00
188,640. 00~

.330 US 126,000. 00
2.100 126, 000.00*

.300 US 124, 140.00
2.069 124,140.004

.300 US
2.025

121,500.00
121,500.00~

.270 US 99,100.00

.330 US 118,920.00
1.982 218,020.004

.280 US 118,260. 00.350 US 98,550.00
1.971 216,810.000

.400 US
1.974

236, 880.00
236, 880.00»

.270 US 125,760.00

.320 US 125,760. 00.300 US 251,520. 00
2.096 503, 040. 00~

CREDIT
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STATEMENT DATE: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
9/18/8 9 PUT FEB I0 NATURAL GAS 7000 C .350 US 188,640.00

9* OPTION MARKET VALUE 2.096 188,640.00-
185,220.00- SIM EXPIRE 1/26/10

AVERAGE SHORT: .350

LAST TRADE DATE: 1/26/10

9/18/8 6 PUT MAR i0 NATURAL GAS 7000 C .330 US 126,000.00

6* OPTION MARKET VALUE 2.100 126,000.00.

120,660.00- SIM EXPIRE 2/23/10

AVERAGE SHORT: .330

LAST TRADE DATE: 2/23/10

8/01/8 6 PUT APR I0 NATURAL GAS 7000 C .270 US 125,760.00

8/11/8 6 PUT APR i0 NATURAL GAS 7000 C .320 US 125,760.00

9/05/8 12 PUT APR I0 NATURAL GAS 7000 C .300 US 251,520.00

24* OPTION MARKET VALUE 2.096 503,040.00*
473,040.00- SIM EXPIRE 3/26/10

AVERAGE SHORT: .297

LAST TRADE DATE: 3/26/10

8/11/8 6 PUT MAY i0 NATURAL GAS 7000 C .300 US 124,140.00

6* OPTION MARKET VALUE 2.069 124,140.00-
114,360.00- SIM EXPIRE 4/27/10

AVERAGE SHORT: .300

LAST TRADE DATE: 4/27/10

8/11/8 6 PUT JUN i0 NATURAL GAS 7000 C .300 US 121,500.00

6* OPTION MARKET VALUE 2.025 121,500.00-
109,200.00- SIM EXPIRE 5/25/10

AVERAGE SHORT: .300

LAST TRADE DATE: 5/25/10

8/01/8 5 PUT JUL i0 NATURAL GAS 7000 C .270 US 99,100.00

8/11/8 6 PUT JUL I0 NATURAL GAS 7000 C .330 US 118,920.00

ii* OPTION MARKET VALUE 1.982 218,020.00-

188,980.00- SIM EXPIRE 6/25/10

AVERAGE SHORT: .302

LAST TRADE DATE: 6/25/10

8/01/8 6 PUT AUG I0 NATURAL GAS 7000 C .280 US 118,260.00

8/20/8 5 PUT AUG i0 NATURAL GAS 7000 C .350 US 98,550.00

ii* OPTION MARKET VALUE 1.971 216,810.00-
180,180.00- SIM EXPIRE 7/27/10

AVERAGE SHORT: .311

LAST TRADE DATE: 7/27/10

8/29/8 12 PUT SEP i0 NATURAL GAS 7000 C .400 US 236,880.00

12- OPTION MARKET VALUE 1.974 236,880.00*

189,960.00- SIM EXPIRE 8/26/10

AVERAGE SHORT: .400

LAST TRADE DATE: 8/26/10

AOM INVESTOR SERVICES, INC. a wholly owned subsidiary of the A_ _er t_:aniels M diand Company.
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STATEMENT DATB: NOV 30, 2009

ACCOUNT NUMBBR: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WBALTH MANAGEMENT
(704) 264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUBS
RBGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKBR,
PLBASB CONTACT ADMIS CUSTOMBR SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE
2/18/9

1/27/9

10/21/8

10/20/8

9/05/8

11/04/9

10/22/8

7/17/9

LONG/BUY
8
8*

11
11*

20
20»

18
18»

12
12»

2
2*

17
17*

10
10»

SHRT/SELL DBSCRIPTION EX
CALL FEB 10 NATURAL QAS 7350 C

OPTION MARKET VALUE
BXPIRE 1/26/10

AVBRAGE LONG: .620
LAST TRADB DATE: 1/26/10

CALL JAN 10 NATURAL QAS 7450 C
OPTION MARKET VALUE

BXPIRB 12/28/09
AVBRAQE LONG: .865

LAST TRADE DATE: 12/28/09
CALL MAR 10 NATURAL GAS 8400 C

OPTION MARKBT VALUB
EXPIRB 2/23/10

AVERAGE LONG: 1.270
LAST TRADE DATE: 2/23/10

CALL SEP 10 NATURAL GAS 8500 C
OPTION MARKET VALUE

BXPIRB 8/26/10
AVBRAGE LONG: .965

LAST TRADB DATE: 8/26/10
CALL APR 10 NATURAL QAS 8600 C

OPTION MARKBT VALUE
EXPIRE 3/26/10

AVERAQB LONG: .900
LAST TRADB DATE: 3/26/10

CALL NOV 10 NATURAL GAS 8850 C
OPTION MARKBT VALUE

BXPIRE 10/26/10
AVERAGE LONG: .330

LAST TRADB DATE: 10/26/10
CALL AUG 10 NATURAL GAS 8900 C

OPTION MARKET VALUE
EXPIRE 7/27/10

AVERAGE LONG; .770
LAST TRADE DATB: 7/27/10

CALL JAN 10 NATURAL GAS 9000 C
OPTION MARKET VALUE

BXPIRE 12/28/09
AVERAGB LONG: .130

LAST TRADB DATE: 12/28/09

.865

.002
US

1.270.026
US

.965.185

.900.036

.330.288
US

.770

.117
US

.130

.001
US

PRICE/LEGND CC
.620 US.025

DBBIT CRBDIT
2, 000.00
2, 000.00*

220. 00
220. 00»

5, 200. 00
5, 200. 00»

33,300.00
33, 300.00»

4, 320. 00
4, 320.00»

5, 760.00
5, 760.00»

19,890.00
19,890.00*

100.00
100.00*

ADM f()(VESTOR SERVICES, WC. a v;hol!)/ Gv;f)ed subsidiary o';he /(. .'- ~ f)an e s I'8 @jane Company.
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STATEMENT DATE: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC'WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION

2/18/9 8 CALL FEB i0 NATURAL GAS 7350

8* OPTION MARKET VALUE

EXPIRE 1/26/10

AVERAGE LONG: .620

LAST TRADE DATE: 1/26/10

1/27/9 11 CALL JAN I0 NATURAL GAS 7450

Ii* OPTION MARKET VALUE

EXPIRE 12/28/09

AVERAGE LONGs .865

LAST TRADE DATE: 12/28/09
10/21/8 20 CALL MAR i0 NATURAL GAS 8400

20* OPTION MARKET VALUE

EXPIRE 2/23/10

AVERAGE LONG: 1.270

LAST TRADE DATE: 2/23/10
10/20/8 18 CALL SEP I0 NATURAL GAS 8500

18" OPTION MARKET VALUE

EXPIRE 8/26/10
AVERAGE LONG: .965

LAST TRADE DATE: 8/26/10

9/05/8 12 CALL APR i0 NATURAL GAS 8600

12- OPTION MARKET VALUE

EXPIRE 3/26/10
AVERAGE LONG: .900

LAST TRADE DATE: 3/26/10

11/04/9 2 CALL NOV I0 NATURAL GAS 8850

2* OPTION MARKET VALUE

EXPIRE 10/26/10

AVERAGE LONGz .330

LAST TRADE DATE: 10/26/10

10/22/8 17 CALL AUG i0 NATURAL GAS 8900

17- OPTION MARKET VALUE

EXPIRE 7/27/10

AVERAGE LONG: .770

LAST TRADE DATE: 7/27/10

7/17/9 i0 CALL JAN I0 NATURAL GAS 9000

i0- OPTION MARKET VALUE

EXPIRE 12/28/09
AVERAGE LONG: .130

LAST TRADE DATE: 12/28/09

EX PRICE/LEGND CC DEBIT CREDIT

C .620 US 2,000.00

.025 2,000.00*

C .865 US 220.00

.002 220.00*

C 1.270 US 5,200.00

.026 5,200.00*

C .965 US 33,300.00

.185 33,300.00*

C .900 US 4,320.00

.036 4,320.00*

C .330 US 5,760.00

.288 5,760.00*

C .770 US 19,890.00

.117 19,890.00-

C .130 US 100.00

.001 I00.00,

ADM INVESTOR SERVICES, INC. a wholly owned s{,lbsidiary of t:he ;:_, Danes M diaqd Company,
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STATEMENT DATE: NOV 30, 2009

ACCOUNT NUMBBR: 121 X2068

SALESMAN NUMBBR: 121 X121

INTRODUCED BY: RBC WEALTH' MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMBNT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLBASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATB
9/29/8

7/17/9

7/28/8

8/20/8

9/04/8
9/05/8

10/14/8

7/28/8

8/29/8

LONG/BUY
17
17*

8
8*

6
6»

5
5*

6
6

12»

19
19*

7
7 '»

12
12»

SHRT/SELL DESCRIPTION EX
CALL OCT 10 NATURAL GAS 9000 C

OPTION MARKBT VALUE
BXPIRB 9/27/10

AVERAGE LONG: 1.040
LAST TRADE DATB: 9/27/10

CALL FEB 10 NATURAL GAS 9100 C
OPTZON MARKET VALUB

EXPIRE 1/26/10
AVERAGE LONG: .140

LAST TRADB DATB: 1/26/10
CALL MAY 10 NATURAL GAS 9100 C

OPTION MARKBT VALUE
EXPIRE 4/27/10

AVBRAGE LONG: 1.009
LAST TRADE DATE: 4/27/10

CALL AUQ 10 NATURAL QAS 9100 C
OPTION MARKET VALUE

EXPIRE 7/27/10
AVERAGE LONG: 1.070

LAST TRADB DATE: 7/27/10
CALL MAY 10 NATURAL GAS 9150 C
CALL MAY 10 NATURAL GAS 9150 C

OPTION MARKET VALUB
EXPIRE 4/27/10

AVBRAGE LONG: .660
LAST TRADE DATE: 4/27/10

CALL MAY 10 NATURAL GAS 9250 C
OPTION MARKBT VALUE

EXPIRE 4/27/10
AVERAGE LONG: .530

LAST TRADE DATE: 4/27/10
CALL JUN 10 NATURAL GAS 92 50 C

OPTION MARKET VALUB
EXPIRE 5/25/10

AVERAGE LONG: 1.009
LAST TRADE DATB: 5/25/10

CALL SEP 10 NATURAL QAS 9300 C
OPTION MARKET VALUE

EXPIRE 8/26/10
AVERAGE LONG: 1.115

LAST TRADE DATB: 8/26/10

.140

.003
US

1.009.033
US

1.070.105
US

.660 US.660 US.032

.530 US.030

1.009.042
US

1.115.122
US

PRICE/LEGND CC1.040 US.241

DEBIT CREDIT
40, 970.00
40, 970.00»

240. 00
240. 00»

1,980.00
1,980.00*

5, 250. 00
5, 250. 00»

1,920.00
1,920.00
3, 840. 00*

5, 700. 00
5, 700.00*

2, 940.00
2, 940.00*

14, 640. 00
14, 640. 00»
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STATEMENT DATE: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

9/29/8 17 CALL OCT I0 NATURAL GAS 9000 C 1.040 US 40,970.00

17- OPTION MARKET VALUE .241 40,970.00*

EXPIRE 9/27/10

AVERAGE LONG: 1.040

LAST TRADE DATE: 9/27/10

7/17/9 8 CALL FEB I0 NATURAL GAS 9100 C .140 US 240.00

8* OPTION MARKET VALUE .003 240.00*

EXPIRE 1/26/10

AVERAGE LONG: .140

LAST TRADE DATE: 1/26/10

7/28/8 6 CALL MAY I0 NATURAL GAS 9100 C 1.009 US 1,980.00

6* OPTION MARKET VALUE .033 1,980.00-
EXPIRE 4/27/10

AVERAGE LONG: 1.009

LAST TRADE DATE: 4/27/10

8/20/8 5 CALL AUG i0 NATURAL GAS 9100 C 1.070 US 5,250.00

5* OPTION MARKET VALUE .105 5,250.00*

EXPIRE 7/27/10
AVERAGE LONG: 1.070

LAST TRADE DATEI 7/27/10

9/04/8 6 CALL MAY I0 NATURAL GAS 9150 C .660 US 1,920.00

9/05/8 6 CALL MAY i0 NATURAL GAS 9150 C .660 US 1,920.00

12- OPTION MARKET VALUE .032 3,840.00*

EXPIRE 4/27/10

AVERAGE LONG: .660

LAST TRADE DATE: 4/27/10

10/14/8 19 CALL MAY I0 NATURAL GAS 9250 C .530 US 5,700.00

19- OPTION MARKET VALUE .030 5,700.00*

EXPIRE 4/27/10

AVERAGE LONG: .530

LAST TRADE DATE: 4/27/10

7/28/8 7 CALL JUN i0 NATURAL GAS 9250 C 1.009 US 2,940.00

7* OPTION MARKET VALUE .042 2,940.00*

EXPIRE 5/25/10
AVERAGE LONG: 1.009

LAST TRADE DATE: 5/25/10

8/29/8 12 CALL SEP I0 NATURAL GAS 9300 C 1.115 US 14,640.00

12- OPTION MARKET VALUE .122 14,640.00-

EXPIRE 8/26/10

AVERAGE LONG: 1.115

LAST TRADE DATE: 8/26/10

AOM INVESTOR SERVICES, tNC. a wholly owned subsidiary of the A , : DaneisMdandCompany,
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STATEMBNT DATB: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALBSMAN NUMBER: 121 X121

INTRODUCED BY: RBC.WEALTH. MANAQEMBNT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE
8/11/8

10/14/8

8/11/8
9/05/8

10/14/8

10/20/8

10/30/8

9/04/8

9/04/8
9/05/8

LONG
6
6*

20
20»

6
6

12»

16
16*

17
17»

18
18*

7
7»

5
6

11*

/BUY SHRT/SBLL DESCRIPTION BX
CALL MAY 10 NATURAL QAS 9350 C

OPTION MARKBT VALUB
BXPIRB 4/27/10

AVERAGE LONG: .820
LAST TRADE DATE: 4/27/10

CALL JUN 10 NATURAL GAS 9350 C
OPTION MARKET VALUB

BXPIRE 5/25/10
AVERAGE LONG: .530

LAST TRADE DATB: 5/25/10
CALL JUN 10 NATURAL QAS 9400 C
CALL JUN 10 NATURAL GAS 9400 C

OPTION MARKET VALUE
BXPIRE 5/25/10

AVBRAQE LONG: .742
LAST TRADB DATE: 5/25/10

CALL JUL 10 NATURAL QAS 9400 C
OPTION MARKBT VALUE

EXPIRE 6/25/10
AVBRAGE LONG: .565

LAST TRADE DATE: 6/25/10
CALL FEB 10 NATURAL GAS 9450 C

OPTION MARKET VALUE
EXPIRE 1/26/10

AVERAGE LONG: 1.085
LAST TRADB DATE: 1/26/10

CALL APR 10 NATURAL GAS 9500 C
OPTION MARKET VALUE

EXPIRE 3/26/10
AVERAGE LONG: .520

LAST TRADE DATE: 3/26/10
CALL JUN 10 NATURAL GAS 9500 C

OPTION MARKET VALUE
BXPIRE 5/25/10

AVERAGE LONG: .660
LAST TRADE DATE: 5/25/10

CALL JUL 10 NATURAL GAS 9500 C
CALL JUL 10 NATURAL GAS 9500 C

OPTION MARKET VALUE
EXPIRE 6/25/10

AVERAGE LONG: .657
LAST TRADE DATE: 6/25/10

.530 US.039

.825.660

.038

US
US

.565.059

1.085.002
US

.520.019
US

.660.036
US

.660.655.055

US
US

PRICE/LBGND CC.820 US.027

DEBIT CREDIT
1,620. 00
1, 620. 00*

7, 800. 00
7, 800.00*

2, 280. 00
2, 280. 00
4, 560.00»

9, 440. 00
9, 440. 00»

340.00
340.00»

3, 420. 00
3, 420. 00»

2, 520. 00
2, 520. 00»

2, 750.00
3, 300.00
6, 050.00»
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STATEMENT DATE: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

8/11/8 6 CALL MAY i0 NATURAL GAS 9350 C .820 US 1,620.00

6* OPTION MARKET VALUE .027 1,620.00-

EXPIRE 4/27/10

AVERAGE LONG: .820

LAST TRADE DATE: 4/27/10

10/14/8 20 CALL JUN i0 NATURAL GAS 9350 C .530 US 7,800.00

20* OPTION MARKET VALUE .039 7,800.00*

EXPIRE 5/25/10

AVERAGE LONG: .530

LAST TRADE DATE: 5/25/10

8/11/8 6 CALL JUN i0 NATURAL GAS 9400 C .825 US 2,280.00

9/05/8 6 CALL JUN I0 NATURAL GAS 9400 C .660 US 2,280.00

12- OPTION MARKET VALUE .038 4,560.00.

EXPIRE 5/25/10

AVERAGE LONG: .742

LAST TRADE DATE: 5/25/10

10/14/8 16 CALL JUL i0 NATURAL GAS 9400 C .565 US 9,440.00

16" OPTION MARKET VALUE .059 9,440.00*

EXPIRE 6/25/10

AVERAGE LONG: .565

LAST TRADE DATE: 6/25/10

10/20/8 17 CALL FEB i0 NATURAL GAS 9450 C 1.085 US 340.00

17" OPTION MARKET VALUE .002 340.00*

EXPIRE 1/26/10

AVERAGE LONG: 1.085

LAST TRADE DATE: 1/26/10

10/30/8 18 CALL APR i0 NATURAL GAS 9500 C .520 US 3,420.00

18- OPTION MARKET VALUE .019 3,420.00-

EXPIRE 3/26/10

AVERAGE LONG: .520

LAST TRADE DATE: 3/26/10

9/04/8 7 CALL JUN i0 NATURAL GAS 9500 C .660 US 2,520.00

7* OPTION MARKET VALUE .036 2,520.00*

EXPIRE 5/25/10

AVERAGE LONG: .660

LAST TRADE DATE: 5/25/10

9/04/8 5 CALL JUL I0 NATURAL GAS 9500 C .660 US 2,750.00

9/05/8 6 CALL JUL I0 NATURAL GAS 9500 C .655 US 3,300.00

Ii* OPTION MARKET VALUE .055 6,050.00*

EXPIRE 6/25/10

AVERAGE LONG: .657

LAST TRADE DATE: 6/25/10

ADMINVESTORSERVtCES, INC, a wholly owned subsidiary of the A i :i.3aaeisMdiandCompany,
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STATBMENT DATE: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCBD BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIBDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVB ANY QUESTIONS OR ISSUES
REGARD1NG YOUR STATBMENT THAT YOU
ARE UNABLE TO RBSOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMBR SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE
8/11/8

8/11/8

10/08/8

10/08/8

8/01/8

8/01/8

9/05/8

9/18/8

LONG/BUY
6
6*

6
6*

11
11*

8
8*

5
5*

6
6*

5
5*

11
11»

SHRT/SELL DBSCRIPTION BX
CALL APR 10 NATURAL GAS 9550 C

OPTION MARKET VALUE
EXPIRB 3/26/10

AVBRAGB LONG: .845
LAST TRADE DATE: 3/26/10

CALL JUL 10 NATURAL GAS 9650 C
OPTION MARKBT VALUE

BXPIRB 6/25/10
AVERAGE LONG: .855

LAST TRADE DATB{ 6/25/10
CALL JAN 10 NATURAL GAS 9800 C

OPTION MARKET VALUB
BXPIRB 12/28/09

AVERAGB LONG: , 985
LAST TRADE DATB: 12/28/09

CALL PEB 10 NATURAL GAS 9800 C
OPTION MARKET VALUB

EXPIRB 1/26/10
AVERAGE LONG: .985

LAST TRADE DATE: 1/26/10
CALL JUL 10 NATURAL GAS 9800 C

OPTION MARKBT VALUE
EXPIRE 6/25/10

AVERAGE LONG: .990
LAST TRADE DATB: 6/25/10

CALL AUG 10 NATURAL QAS 9900 C
OPTION MARKET VALUE

EXPIRB 7/27/10
AVERAGE LONG: 1.081

LAST TRADB DATB: 7/27/10
CALL AUG 10 NATURAL GAS 9950 C

OPTION MARKET VALUB
EXPIRE 7/27/10

AVBRAGE LONG: .650
LAST TRADE DATB: 7/27/10

CALL JAN 10 NATURAL GAS 10000 C
OPTION MARKBT VALUB

EXPIRE 12/28/09
AVERAGE LONG: 1.220

LAST TRADE DATE: 12/28/09

PRICE/LEGND CC
.845 US.018

.855 US.051

.985 US.001

.985 US

.001

.990 US

.046

1.081 US
.067

.650 US.066

1.220 US
.001

DBBIT CREDIT
1,080.00
1,080.00»

3, 060.00
3, 060.00»

110.00
110.00*

80.00
80.00*

2, 300.00
2, 300.00»

4, 020. 00
4, 020. 00*

3, 300.00
3, 300.00*

110.00
110.00"
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STATEMENT DATEz NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

8/11/8 6 CALL APR i0 NATURAL GAS 9550 C .845 US 1,080.00

6* OPTION MARKET VALUE .018 1,080.00-
EXPIRE 3/26/10

AVERAGE LONG: .845

LAST TRADE DATE_ 3/26/10

8/11/8 6 CALL JUL i0 NATURAL GAS 9650 C .855 US 3,060.00

6* OPTION MARKET VALUE .051 3,060.00*
EXPIRE 6/25/10

AVERAGE LONG: .855

LAST TRADE DATE: 6/25/10

10/08/8 ii CALL JAN I0 NATURAL GAS 9800 C .985 US ii0.00

ii* OPTION MARKET VALUE .001 II0.00.

EXPIRE 12/28/09
AVERAGE LONG: .985

LAST TRADE DATE: 12/28/09

10/08/8 8 CALL FEB i0 NATURAL GAS 9800 C .985 US 80.00

8* 0PTIONMARKET VALUE .001 80.00*
EXPIRE 1/26/10

AVERAGE LONG: .985

LAST TRADE DATEz 1/26/10

8/01/8 5 CALL JIYL I0 NATURAL GAS 9800 C .990 US 2,300.00

5* OPTION MARKET VALUE .046 2,300.00*
EXPIRE 6/25/10

AVERAGE LONG: .990

LAST TRADE DATE: 6/25/10

8/01/8 6 CALL AUG i0 NATURAL GAS 9900 C 1.081 US 4,020.00

6* OPTION MARKET VALUE .067 4,020.00*
EXPIRE 7/27/10

AVERAGE LONG: 1.081

LAST TRADE DATE_ 7/27/10

9/05/8 5 CALL AUG I0 NATURAL GAS 9950 C .650 US 3,300.00

5* OPTION MARKET VALUE .066 3,300.00*
EXPIRE 7/27/10

AVERAGE LONG_ .650

LAST TRADE DATEz 7/27/10

9/18/8 ii CALL JAN i0 NATURAL GAS I0000 C 1.220 US ii0.00

ii* OPTION MARKET VALUE .001 ii0.00-
EXPIRE 12/28/09

AVERAGE LONG_ 1.220

LAST TRADE DATE: 12/28/09

ADM INVESTOR SERVICES, tNC. a wholly owned subsidiary _" ,an _s Mdland Company.
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STATEMENT DATB: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAQEMBNT
(704)264-2767

PIBDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY gUESTIONS OR ISSUES
REGARDING YOUR STATEMBNT THAT YOU
ARE UNABLE To RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICB AT
1/800/654-0461 or 312/242-7200.

DATE
9/18/8

10/30/8

9/04/8

10/07/8

8/01/8

10/30/8

9/18/8

10/20/8

LONG/BUY
9
9*

20
20+

6
6+

18
18*

6
6*

18
18+

6
6+

22
22'+

SHRT/SELL DESCRIPTION BX
CALL FEB 10 NATURAL GAS 10000 C

OPTION MARKET VALUE
BXPIRB 1/26/10

AVERAGE LONG: 1.245
LAST TRADE DATE: 1/26/10

CALL JUN 10 NATURAL GAS 10000 C
OPTION MARKBT VALUE

BXPIRB 5/25/10
AVERAGB LONG: .470

LAST TRADB DATB: 5/25/10
CALL AUG 10 NATURAL GAS 10000 C

OPTION MARKET VALUE
EXPIRE 7/27/10

AVERAGE LONG: .660
LAST TRADB DATB: 7/27/10

CALL OCT 10 NATURAZ QAS 10000 C
OPTION MARKET VALUE

EXPIRB 9/27/10
AVERAGB LONG: .700

LAST TRADB DATE: 9/27/10
CALL APR 10 NATURAL GAS 10250 C

OPTION MARKET VALUE
EXPIRE 3/26/10

AVBRAGE LONG: .847
LAST TRADE DATE: 3/26/10

CALL MAY 10 NATURAL GAS 10250 C
OPTION MARKET VALUE

EXPIRE 4/27/10
AVERAGE LONG: .410

LAST TRADE DATE: 4/27/10
CALL MAR 10 NATURAL QAS 10350 C

OPTION MARKBT VALUE
EXPIRB 2/23/10

AVERAGB LONG: 1.080
LAST TRADB DATE: 2/23/10

CALL JAN 10 NATURAL GAS 10400 C
OPTION MARKET VALUE

EXPIRE 12/28/09
AVERAGE LONG: .780

LAST TRADE DATE: 12/28/09

.470

.026
Us

.660

.064

.700

.164
Us

.847

.011
Us

.410

.014
Us

1.080
.005

Us

.780.001
Us

PRICE/LEGND CC
1.245 Us.001

DEBIT CREDIT
90.00
90.00~

5, 200. 00
5, 200. 00*

3, 840.00
3, 840. 00%

29, 520. 00
29, 520. 00*

660.00
660.00*

2, 520. 00
2, 520. 00*

300.00
300.00"

220. 00
220. 00*

ADM INVESTOR SERVICES„ INC. a wholly owned subsidiary o' ihe A:,. ', :r:"la~ e s I'A c ano Corffpa~y.
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STATEMENT DATE: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

9/18/8 9 CALL FEB i0 NATURAL GAS i0000 C 1.245 US 90.00

9* OPTION MARKET VALUE .001 90.00*

EXPIRE 1/26/10

AVERAGE LONG_ 1.245

LAST TRADE DATE: 1/26/10

10/30/8 20 CALL JUN I0 NATURAL GAS I0000 C .470 US 5,200.00

20* OPTION MARKET VALUE .026 5,200.00*
EXPIRE 5/25/10

AVERAGE LONG_ .470

LAST TRADE DATE: 5/25/10

9/04/8 6 CALL AUG I0 NATURAL GAS i0000 C .660 US 3,840.00

6* OPTION MARKET VALUE .064 3,840.00*
EXPIRE 7/27/10

AVERAGE LONG: .660

LAST TRADE DATE: 7/27/10

10/07/8 18 CALL OCT i0 NATURAL GAS I0000 C .700 US 29,520.00

18" OPTION MARKET VALUE .164 29,520.00*

EXPIRE 9/27/10

AVERAGE LONG: .700

LAST TRADE DATE_ 9/27/10

8/01/8 6 CALL APR i0 NATURAL GAS 10250 C .847 US 660.00

6* OPTION MARKET VALUE .011 660.00*
EXPIRE 3/26/10

AVERAGE LONG: .847

LAST TRADE DATE: 3/26/10

10/30/8 18 CALL MAY I0 NATURAL GAS 10250 C .410 US 2,520.00

18- OPTION MARKET VALUE .014 2,520.00*

EXPIRE 4/27/10

AVERAGE LONG: .410

LAST TRADE DATEs 4/27/10

9/18/8 6 CALL MAR i0 NATURAL GAS 10350 C 1.080 US 300.00

6* OPTION MARKET VALUE .005 300.00*

EXPIRE 2/23/10

AVERAGE LONG: 1.080

LAST TRADE DATE: 2/23/10

10/20/8 22 CALL JAN I0 NATURAL GAS 10400 C .780 US 220.00

22* OPTION MARKET VALUE .001 220.00*

EXPIRE 12/28/09

AVERAGE LONG: .780

LAST TRADE DATE: 12/28/09

ADDiINVESTORSERV1CES, INC. a wholly owned subsidiary of the A ' Dan e s Mid and Company.
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STATEMENT DATE: NOV 30, 2009

ACCOUNT NUMBER( 121 X2068

SALBSMAN NUMBER: 121 X121

INTRODUCED BY: RBC'WEALTH'MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMBNT THAT YOU
ARE UNABLE TO RBSOLVE WITH YOUR BROKER,
PLBASE CONTACT ADMIS CUSTOMER SBRVICE AT
1/800/654-0461 or 312/242-7200.

DATE
9/05/8

10/14/8

10/14/8

10/30/8

2/18/9

1/27/9

10/30/8

10/20/8

LONG/BUY
7
7*

13
13»

19
19*

32
32»

26
26*

26
26»

SHRT/SELL DESCRIPTION EX
CALL MAR 10 NATURAL GAS 10500 C

OPTION MARKET VALUB
EXPIRE 2/23/10

AVBRAGE LONG: 1.040
LAST TRADE DATE: 2/23/10

CALL MAR 10 NATURAL GAS 10600 C
OPTION MARKET VALUE

EXPIRE 2/23/10
AVERAGE LONG: .755

LAST TRADE DATE: 2/23/10
CALL APR 10 NATURAL GAS 10850 C

OPTION MARKET VALUB
EXPIRE 3/26/10

AVERAGE LONG: .300
LAST TRADE DATE: 3/26/10

CALL JAN 10 NATURAL QAS 11300 C
OPTION MARKBT VALUE

EXPIRE 12/28/09
AVBRAGE LONG: .645

LAST TRADE DATE: 12/28/09
8 CALL FEB 10 NATURAL GAS 11400 C
8* OPTION MARKET VALUE

EXPIRE 1/26/10
AVERAGB SHORT: .120

LAST TRADE DATE: 1/26/10
11 CALL JAN 10 NATURAL GAS 11500 C
11* OPTION MARKET VALUE

EXPIRE 12/28/09
AVERAGE SHORT: .250

LAST TRADB DATE: 12/28/09
CALL FEB 10 NATURAL GAS 11500 C

OPTION MARKET VALUE
EXPIRE 1/26/10

AVBRAGE LONG: .630
LAST TRADE DATB: 1/26/10

CALL OCT 10 NATURAL GAS 11500 C
OPTION MARKBT VALUE

BXPIRE 9/27/10
AVERAGE LONG: .510

LAST TRADE DATB: 9/27/10

.755.004
US

.300.007

.645

.001
US

.120.001
US

.250 US

.001

.630

.001
US

.510 US.095

PRICE/LEGND CC
1.040 US.005

DEBIT

80.00
80.00*

110.00
110.00»

CREDIT
350.00
350.00*

520. 00
520. 00*

1,330.00
1,330.00»

320.00
320.00»

260. 00
260. 00*

24, 700.00
24, 700. 00»

ADM INVESTOR SERVICES„ iNC, a'."I(oily ov;nsd subsidiary o':he 4 . I;an e s M c,anc Company.
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STATEMENT DATE: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704}264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

9/05/8 7 CALL MAR I0 NATURAL GAS 10500 C 1.040 US

7* OPTION MARKET VALUE .005

EXPIRE 2/23/10

AVERAGE LONG; 1.040

LAST TRADE DATE; 2/23/10

10/14/8 13 CALL MAR I0 NATURAL GAS 10600 C .755 US

13- OPTION MARKET VALUE .004

EXPIRE 2/23/10

AVERAGE LONG; .755

LAST TRADE DATE: 2/23/10

10/14/8 19 CALL APR 10 NATURAL GAS 10850 C .300 US

19- OPTION MARKET VALUE .007

EXPIRE 3/26/10

AVERAGE LONG: .300

LAST TRADE DATE: 3/26/10

10/30/8 32 CALL JAN I0 NATURAL GAS 11300 C .645 US

32* OPTION MARKET VALUE .001

EXPIRE 12/28/09

AVERAGE LONG: .645

LAST TRADE DATE; 12/28/09

2/18/9 8 CALL FEB I0 NATURAL GAS 11400 C .120 US

8* OPTION MARKET VALUE .001

EXPIRE 1/26/10

AVERAGE SHORT; .120

LAST TRADE DATE: 1/26/10

1/27/9 Ii CALL JAN I0 NATURAL GAS 11500 C .250 US

Ii* OPTION MARKET VALUE .001

EXPIRE 12/28/09

AVERAGE SHORT; .250

LAST TRADE DATE: 12/28/09

10/30/8 26 CALL FEB i0 NATURAL GAS 11500 C .630 US

26* OPTION MARKET VALUE .001

EXPIRE 1/26/10

AVERAGE LONG: .630

LAST TRADE DATE: 1/26/10

10/20/8 26 CALL OCT i0 NATURAL GAS 11500 C .510 US

26* OPTION MARKET VALUE .095

EXPIRE 9/27/10

AVERAGE LONG: .510

LAST TRADE DATE: 9/27/10

DEBIT

80.00

80.00*

110.00

Ii0.00"

CREDIT

350.00

350.00*

520.00

520.00*

1,330.00

1,330.00"

320.00

320.00*

260.00

260.00*

24,700.00

24,700.00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary :'h ' "o_ L e Danes Mid and Company.
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STATEMENT DATB: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIBDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
RBGARDING YOUR STATBMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKBR,
PLEASE CONTACT ADMIS CUSTOMER SERVICB AT
1/800/654-0461 or 312/242-7200.

DATE
10/30/8

10/30/8

11/03/8

9/05/8

10/14/8
10/30/8

10/14/8

10/14/8
10/30/8

10/20/8

LONG/BUY
20
20»

30
30»

11
11»

SHRT/SELL DBSCRIPTION EX
CALL MAR 10 NATURAL GAS 11700 C

OPTION MARKET VALUE
EXPIRB 2/23/10

AVBRAGB LONG: .575
LAST TRADE DATE: 2/23/10

18 CALL APR 10 NATURAL GAS 12000 C
18» OPTION MARKET VALUE

EXPIRE 3/26/10
AVERAGE SHORT: .230

LAST TRADE DATE: 3/26/10
CALL NOV 10 NATURAL GAS 12250 C

OPTION MARKET VALUE
EXPIRB 10/26/10

AVBRAGE LONG: , 480
LAST TRADB DATB: 10/26/10

CALL SEP 10 NATURAL GAS 12800 C
OPTION MARKBT VALUB

EXPIRB 8/26/10
AVBRAGE LONG: .340

LAST TRADE DATE: 8/26/10
20 CALL JUN 10 NATURAL GAS 13000 C
20 CALL JUN 10 NATURAL GAS 13000 C
40* OPTION MARKBT VALUE

EXPIRE 5/25/10
AVBRAGE SHORT: .130

LAST TRADB DATB: 5/25/10
16 CALL JUL 10 NATURAL GAS 13000 C
16» OPTION MARKBT VALUE

EXPIRE 6/25/10
AVBRAGB SHORT: .100

LAST TRADE DATE( 6/25/10
19 CALL MAY 10 NATURAL GAS 13250 C
18 CALL MAY 10 NATURAL GAS 13250 C
37» OPTION MARKBT VALUE

EXPIRE 4/27/10
AVBRAGB SHORTt .109

LAST TRADE DATB: 4/27/10
18 CALL SEP 10 NATURAL GAS 13950 C
18* OPTION MARKET VALUB

BXPIRE 8/26/10
AVERAGE SHORT: .200

LAST TRADB DATE: 8/26/10

PRICE/LEGND CC.575 US.002

.230 US.004

.480 US

.074

.340 US.023

.080 US.180 US.004

.100 US.008

.080 US.140 US

.002

.200 US

.014

DEBIT

720. 00
720. 00»

800.00
800.00

1,600.00»

1,280. 00
1,280. 00»

380.00
360.00
740. 00»

2, 520. 00
2, 520. 00»

CREDIT
400. 00
400. 00»

22, 200. 00
22, 200. 00»

2, 530.00
2, 530.00*
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STATEMENT DATE: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC'WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE

1013018

lo/3o/8

11/o3/8 30
30*

910518 11
11-

lO/14/8
lO/3O/8

lO/14/8

1011418
1013018

10/20/8

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

20 CALL MAR I0 NATURAL GAS 11700 C .575 US 400.00

20* OPTION MARKET VALUE .002 400.00*
EXPIRE 2/23/10

AVERAGE LONG: .575

LAST TRADE DATE: 2/23/10

18 CALL APR I0 NATURAL GAS 12000 C .230 US 720.00

18" OPTION MARKET VALUE .004 720.00*

EXPIRE 3/26/10

AVERAGE SHORT: .230

LAST TRADE DATE: 3/26/10

CALL NOV i0 NATURAL GAS 12250 C .480 US 22,200.00

OPTION MARKET VALUE .074 22,200.00*
EXPIRE 10/26/10

AVERAGE LONG: .480

LAST TRADE DATE: 10/26/10

CALL SEP I0 NATURAL GAS 12800 C .340 US 2,530.00

OPTION MARKET VALUE .023 2,530.00*
EXPIRE 8/26/10

AVERAGE LONG: .340

LAST TRADE DATE: 8/26/10

20 CALL JUN i0 NATURAL GAS 13000 C .080 US 800.00

20 CALL JUN I0 NATURAL GAS 13000 C .180 US 800.00

40* OPTION MARKET VALUE .004 1,600.00"

EXPIRE 5/25/10

AVERAGE SHORT: .130

LAST TRADE DATE: 5/25/10

16 CALL JUL i0 NATURAL GAS 13000 C .i00 US 1,280.00

16" OPTION MARKET VALUE .008 1,280.00"

EXPIRE 6/25/10

AVERAGE SHORT: .i00

LAST TRADE DATE: 6/25/10

19 CALL MAY i0 NATURAL GAS 13250 C .080 US 380.00

18 CALL MAY i0 NATURAL GAS 13250 C .140 US 360.00

37* OPTION MARKET VALUE .002 740.00*

EXPIRE 4/27/10

AVERAGE SHORT: .109

LAST TRADE DATE: 4/27/10

18 CALL SEP I0 NATURAL GAS 13950 C .200 US 2,520.00

18" OPTION MARKET VALUE .014 2,520.00*

EXPIRE 8/26/10

AVERAGE SHORT: .200

LAST TRADE DATE: 8/26/10

ADM INVESTOR SERVICES, INC. a wholly owned sul::s;diary of bhe Ar Danie s Midiand Company,
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STATEMENT DATB: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WBALTH'MANAGEMENT
(704)264-2767

PIBDMONT NATURAL QAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUBS
REGARDING YOUR STATEMBNT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASB CONTACT ADMIS CUSTOMBR SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE
10/20/8
10/30/8

10/30/8

10/14/8
10/21/8

9/05/8

10/22/8

8/20/8

9/18/8
10/08/8

10/08/8

LONG/BUY SHRT/SBLL DESCRIPTION EX
22 CALL JAN 10 NATURAL GAS 14000 C
32 CALL JAN 10 NATURAL GAS 14000 C
54* OPTION MARKET VALUE

EXPIRE 12/28/09
AVBRAQE SHORT: .323

LAST TRADB DATE: 12/28/09
26 CALL FBB 10 NATURAL GAS 14000 C
26* OPTION MARKET VALUE

EXPIRE 1/26/10
AVERAGE SHORT: .340

LAST TRADE DATE: 1/26/10
13 CALL MAR 10 NATURAL GAS 14000 C
20 CALL MAR 10 NATURAL GAS 14000 C
33» OPTION MARKET VALUB

BXPIRB 2/23/10
AVERAGE SHORT: .292

LAST TRADE DATE: 2/23/10
12 CALL APR 10 NATURAL QAS 14000 C
12* OPTION MARKET VALUE

EXPIRE 3/26/10
AVBRAGE SHORT: .100

LAST TRADE DATE: 3/26/10
17 CALL AUG 10 NATURAL GAS 14000 C
17» OPTION MARKBT VALUB

BXPIRE 7/27/10
AVERAGB SHORT: .170

LAST TRADE DATE: 7/27/10
5 CALL AUQ 10 NATURAL GAS 14800 C
5* OPTION MARKET VALUE

EXPIRE 7/27/10
AVERAGB SHORT: .200

LAST TRADB DATE: 7/27/10
11 CALL JAN 10 NATURAL GAS 15000 C
11 CALL JAN 10 NATURAL GAS 15000 C
22* OPTION MARKET VALUE

BXPIRB 12/28/09
AVERAGE SHORT: .320

LAST TRADB DATE: 12/28/09
8 CALL FEB 10 NATURAL GAS 15000 C
8» OPTION MARKET VALUE

BXPIRE 1/26/10
AVBRAQB SHORT: .260

LAST TRADB DATE: 1/26/10

PRICE/LEGND CC.300 US.340 US.001

DEBIT
220. 00
320.00
540. 00»

.340 US.001
260. 00
260.00»

.280 US.300 US.001

130.00
200. 00
330.00»

.100 US

.001
120.00
120.00»

.200 US

.006
300.00
300.00»

.380 US.260 US

.001

110.00
110.00
220. 00*

.260 US

.001
80.00
80.00»

.170 US 1,360.00.008 1,360.00»

CREDIT

ADM INVESTOR SERViCES„ iNC. a "'holly o.~;ned subsidiary o'.he A .:.: !.,'as e s M d'aoc Company,
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STATEMENT DATE: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC'WEALTH'MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE

1012018
1013018

1013018

1011418
1012118

9/o5/8

10122/8

812018

911818
1010818

1010818

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT

22 CALL JAN I0 NATURAL GAS 14000 C .300 US 220.00

32 CALL JAN i0 NATURAL GAS 14000 C .340 US 320.00

54* OPTION MARKET VALUE .001 540.00*

EXPIRE 12/28/09

AVERAGE SHORT: .323

LAST TRADE DATE: 12/28/09

26 CALL FEB I0 NATURAL GAS 14000 C .340 US 260.00

26* OPTION MARKET VALUE .001 260.00*

EXPIRE 1/26/10

AVERAGE SHORT: .340

LAST TRADE DATE: 1/26/10

13 CALL MAR I0 NATURAL GAS 14000 C .280 US 130.00

20 CALL MAR I0 NATURAL GAS 14000 C .300 US 200.00

33* OPTION MARKET VALUE .001 330.00*

EXPIRE 2/23/10

AVERAGE SHORT: .292

LAST TRADE DATE: 2/23/10

12 CALL APR i0 NATURAL GAS 14000 C .I00 US 120.00

12- OPTION MARKET VALUE .001 120.00-

EXPIRE 3/26/10

AVERAGE SHORT: .i00

LAST TRADE DATE: 3/26/10

17 CALL AUG i0 NATURAL GAS 14000 C .170 US 1,360.00

17, OPTION MARKET VALUE .008 1,360.00-

EXPIRE 7/27/10

AVERAGE SHORT: .170

LAST TRADE DATE: 7/27/10

5 CALL AUG i0 NATURAL GAS 14800 C .200 US 300.00

5* OPTION MARKET VALUE .006 300.00*

EXPIRE 7/27/10

AVERAGE SHORT: .200

LAST TRADE DATE: 7/27/10

ii CALL JAN I0 NATURAL GAS 15000 C .380 US Ii0.00

ii CALL JAN i0 NATURAL GAS 15000 C .260 US ii0.00

22* OPTION MARKET VALUE .001 220.00*

EXPIRE 12/28/09

AVERAGE SHORT: .320

LAST TRADE DATE: 12/28/09

8 CALL FEB I0 NATURAL GAS 15000 C .260 US 80.00

8* OPTION MARKET VALUE .001 80.00*

EXPIRE 1/26/10

AVERAGE SHORT: .260

LAST TRADE DATE: 1/26/10

CREDIT

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the e,_ ,,_ " {:,_anies M d!and Company,
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STATEMENT DATE: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIBDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RBSOLVE WITH YOUR BROKER,
PLEASB CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE
10/30/8

8/01/8

8/01/8

8/01/8

9/29/8
10/20/8

10/20/8

9/18/8

9/05/8
9/18/8

LONG/BUY SHRT/SBLL DESCRIPTION BX
20 CALL MAR 10 NATURAL GAS 15000 C
20» OPTION MARKET VALUE

BXPIRE 2/23/10
AVBRAGE SHORT: .280

LAST TRADE DATB: 2/23/10
6 CALL APR 10 NATURAL GAS 15000 C
6* OPTION MARKET VALUB

EXPIRB 3/26/10
AVERAGE SHORT: .210

LAST TRADB DATE: 3/26/10
5 CALL JUL 10 NATURAL GAS 15000 C
5* OPTION MARKET VALUE

EXPIRE 6/25/10
AVBRAGE SHORT: .200

LAST TRADE DATB: 6/25/10
6 CALL AUG 10 NATURAL GAS 15000 C
6» OPTION MARKET VALUE

EXPIRE 7/27/10
AVBRAGE SHORT: .250

LAST TRADE DATB: 7/27/10
17 CALL OCT 10 NATURAL GAS 15000 C
26 CALL OCT 10 NATURAL GAS 15000 C
43* OPTION MARKET VALUE

BXPIRE 9/27/10
AVERAGE SHORT: .211

LAST TRADE DATE: 9/27/10
17 CALL PEB 10 NATURAL GAS 15200 C
17» OPTION MARKET VALUE

EXPIRE 1/26/10
AVERAGE SHORT: .300

LAST TRADE DATB: 1/26/10
9 CALL PEB 10 NATURAL GAS 15500 C
9» OPTION MARKET VALUE

EXPIRB 1/26/10
AVERAGE SHORT: .380

LAST TRADE DATE: 1/26/10
7 CALL MAR 10 NATURAL GAS 15500 C
6 CALL MAR 10 NATURAL GAS 15500 C

13* OPTION MARKET VALUB
EXPIRE 2/23/10

AVERAGB SHORT: .351
LAST TRADE DATB: 2/23/10

PRICE/LEGND CC.280 US.001

DBBIT
200. 00
200. 00*

.210

.001
US 60.00

60.00»

.200

.003
US 150.00

150.00»

.250.005
US 300.00

300.00»

.300 US

.001
170.00
170.00»

.380 US.001
90.00
90.00»

.310 US.400 US.001

70.00
60.00

130.00»

.230 US 5, 270. 00.200 US 8, 060.00.031 13,330.00»

CREDIT

ADM Ij!IVESTQR SERVICES, IINC. e ~vhojly o~~cned subsidiary o-':he /, . " . Vaa e s M, c'anc Company.
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STATEMENT DATE: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

10/30/8 20 CALL MAR i0 NATURAL GAS 15000 C .280 US 200.00

20* OPTION MARKET VALUE .001 200.00*

EXPIRE 2/23/10

AVERAGE SHORT: .280

LAST TRADE DATE: 2/23/10

8/01/8 6 CALL APR i0 NATURAL GAS 15000 C .210 US 60.00

6* OPTION MARKET VALUE .001 60.00*

EXPIRE 3/26/10

AVERAGE SHORT: .210

LAST TRADE DATE: 3/26/10

8/01/8 5 CALL JUL I0 NATURAL GAS 15000 C .200 US 150.00

5* OPTION MARKET VALUE .003 150.00-

EXPIRE 6/25/10
AVERAGE SHORT: .200

LAST TRADE DATE: 6/25/10

8/01/8 6 CALL AUG i0 NATURAL GAS 15000 C .250 US 300.00

6* OPTION MARKET VALUE .005 300.00*

EXPIRE 7/27/10
AVERAGE SHORT: .250

LAST TRADE DATE: 7/27/10

9/29/8 17 CALL OCT i0 NATURAL GAS 15000 C .230 US 5,270.00

10/20/8 26 CALL OCT i0 NATURAL GAS 15000 C .200 US 8,060.00

43* OPTION MARKET VALUE .031 13,330.00-

EXPIRE 9/27/10

AVERAGE SHORT: .211

LAST TRADE DATE: 9/27/10

10/20/8 17 CALL FEB i0 NATURAL GAS 15200 C .300 US 170.00

17" OPTION MARKET VALUE .001 170.00"

EXPIRE 1/26/10

AVERAGE SHORT: .300

LAST TRADE DATE: 1/26/10

9/18/8 9 CALL FEB I0 NATURAL GAS 15500 C .380 US 90.00

9* OPTION MARKET VALUE .001 90.00*

EXPIRE 1/26/10

AVERAGE SHORT: .380

LAST TRADE DATE: 1/26/10

9/05/8 7 CALL MAR i0 NATURAL GAS 15500 C .310 US 70.00

9/18/8 6 CALL MAR i0 NATURAL GAS 15500 C .400 US 60.00

13" OPTION MARXET VALUE .001 130.00"

EXPIRE 2/23/10

AVERAGE SHORT: .351

LAST TRADE DATE: 2/23/10

AOM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Danes M d',and Company.
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STATEMENT DATE: NOV 30, 2009

ACCOUNT NUMBBR: 121 X2068

SALBSMAN NUMBBR: 121 X121

INTRODUCBD BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVB ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLB TO RESOLVE WITH YOUR BROKER,
PLEASB CONTACT ADMIS CUSTOMBR SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE
7/28/8

7/28/8

8/29/8

11/03/8

LONG/BUY SHRT/SELL DBSCRIPTION EX
6 CALL MAY 10 NATURAL QAS 16000 C
6« OPT10N MARKBT VALUB

EXPIRE 4/27/10
AVERAGE SHORT: .140

LAST TRADB DATE: 4/27/10
7 CALL JUN 10 NATURAL GAS 16000 C
7* OPTION MARKET VALUE

EXPIRB 5/25/10
AVERAGE SHORT: .140

LAST TRADB DATE: 5/25/10
12 CALL SEP 10 NATURAL GAS 16000 C
12* OPTION MARKET VALUE

BXPIRE 8/26/10
AVERAGE SHORT: .200

LAST TRADB DATB: 8/26/10
30 CALL NOV 10 NATURAL GAS 16000 C
30* OPTION MARKET VALUE

BXPIRB 10/26/10
AVBRAQE SHORT: .170

LAST TRADE DATB: 10/26/10

PRICE/LEGND CC
.140 US.001

.140 US

.001

.200 US

.006

.170 US.021

DEBIT
60.00
60. 00»

70.00
70.00"

720. 00
720. 00*

6, 300.00
6, 300.00«

CREDIT

1. BBGZNN1NQ ACCT BALANCB
2. P&L AND CASH ACTIVITY
3. ENDING ACCT BALANCE
4. NBT FUTURES P&L
5. NET OPTION PREMIUM
8. OPTIONS MARKBT VALUB

9. ACCT VALUB AT MARKBT
11. CONVERTED ACCT VALUB US

*** SEG USD
5, 323, 735.00

451, 978.00-
4, 871,757. 00

909,749.00-
6, 631.00-

4, 471, 670.00-

400, 087.00
400, 087.00

FUTURES P&L
OPTION PREMIUM

US
US

«*«CURRENT MONTH ««*
909,749.00-

6, 631.00-

*«« YEAR-TO-DATE **»
11,854, 913.50-

139,349.00-

ADVl lNVESTOR GERVlCES, WC. 8 .wholly o(woe(l sul:.;s!aja!y o(:he i«, ".::,'(s~ (3 s I'v1 c ssc Co~paly.
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STATEMENT DATE: NOV 30, 2009

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC'WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU NAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY

_/28/8

7/28/8

8/29/8

1110318

i. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

4. NET FUTURES P&L

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

ii. CONVERTED ACCT VALUE US

FUTURES P&L

OPTION PREMIUM

SHRT/SELL DESCRIPTION

6 CALL MAY I0 NATURAL GAS 16000

6* OPTION MARKET VALUE

EXPIRE 4/27/10
AVERAGE SHORT: .140

LAST TRADE DATE: 4/27/10

7 CALL JUN i0 NATURAL GAS 16000

7* OPTION MARKET VALUE

EXPIRE 5/25/10

AVERAGE SHORT: .140

LAST TRADE DATE: 5/25/10

12 CALL SEP I0 NATURAL GAS 16000

12" OPTION MARKET VALUE

EXPIRE 8/26/10
AVERAGE SHORT: .200

LAST TRADE DATE: 8/26/10

30 CALL NOV i0 NATURAL GAS 16000

30* OPTION MARKET VALUE

EXPIRE 10/26/10
AVERAGE SHORT: .170

LAST TRADE DATE: 10/26/10

*** SEG USD ***

5,323,735.00

451,978.00-

4,871,757.00

909,749.00-

6,631.00-

4,471,670.00-

400,087.00

400,087.00

*** CURRENT MONTH ***

US 909,749.00-

US 6,631.00-

EX PRICE/LEGND CC

C .140 US

.001

DEBIT

60.00

60.00*

C .140 US 70.00

•001 70.00*

.20O US 72O.00

.006 720.00*

C .170 US 6,300.00

.021 6,300.00*

*** YEAR-TO-DATE ***

11,854,913.50-

139,349.00-

CREDIT

ADMINVESTORSERVtCES, tRC. .t wholly owned subsidiary of :he A _ _ <'ane s Mid and Company.
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